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To the students

Many of the exercises are not collected at the end of the chapter, as usual,
but inserted within the text itself. It is done precisely to point out when you
should do them. They are there because, in my opinion, you need to check you
have understood them before moving on. There are more exercises at the end
of the chapter. Sometimes you will find a definition squeezed in amongst them.
This is so because a logic student should practice also how to use definitions
without having them explained first. Many of the exercises involves proving
things. Logic is, after all, about proof.

Good luck!

JESPER CARLSTROM
STOCKHOLM
19 JuNE 2007
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To the teacher

This study material has been developed for the course Logic AN, 7,5 hp, at the
Stockholm University Mathematics Department. The students at these courses
have varied backgrounds, from mathematics, to philosophy and computer sci-
ence. I have created this material with the intention of teaching the following
in a basic course:

e Natural deduction in tree form.
e Mathematical properties such as soundness and completeness.
e Logic considered as a part of Mathematics.

The only book which was available and satisfied these criterions was van Dalen’s
Logic and Structure. This has been used for a long time, but was regarded by
the students as too difficult. Teachers of the course thought it contained too
many mistakes, and explained some parts in unnecessarily complicated ways,
while it covered others too briefly. I have therefore decided to create new
literature in the same spirit, but with a style that could be expected to suit a
student better, so that more of them would complete the course.

When I got the assignment, I decided to improve the following aspects,
compared to van Dalen’s book:

e Set theory as the foundation of logic should be avoided since a natural
application of logic is precisely set theory.

e The text should have a consistent terminology and a consistent notation
to make the learning easier and more clear.

e Problems from exams should be included so that the students clearly see
what is expected of them. (Many of the problems are taken from previous
exams and are not constructed by me.)

e The text should be written in Swedish since it has been noticed that
learning in ones mother language is much more efficient.

e The division of the material should be easy enough to understand so that
it is clear what the student should do for every lecture, without having
to give further reading instructions.

It is precisely because of this last item that I have adapted the content of
the chapters, so that it is now suitable to take one chapter per lecture.

I will now comment on the material of certain chapters.

Chapters 1 and 2 deal with Boolean algebra. I consider it a natural in-
troduction to symbolic logic for those who are used to thinking algebraically.
The students that come from computer science usually recognize and treasure
this part, which also contains references to computer science. Truth tables
and normal forms are most easily described in an algebraic framework, and
deciding whether a formula is a tautology, involves calculations in Boolean al-
gebra. Last, but not least, Boolean algebra is an example of abstract algebra,
and thereby gives the students experience with the notion of models before the
subsequent chapters.

© 2017 Jesper Carlstrom
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Chapter 3 treats inductively defined sets. The sets of formulas, terms,
etc., which we later introduce and for which we give induction proofs, can be
defined in this way. The advantage of a chapter about inductively defined
sets is that one can discuss induction proofs and recursion in a natural way.
It also avoids formulating a foundational system (set theory or type theory,
for instance) for logic, and assumes instead a more structuralist approach:
it is inductively defined sets what we need, while it is another (and in the
context irrelevant) question in which framework we imagine that the theory
about inductively defined sets should be formulated. The only sets we use in
this course, which cannot be viewed as inductively defined sets, are the sets
of equivalence relations, in Chapter 14. It is possible to disregard such sets
by doing as Bishop did and letting equality be an equivalence relation rather
than an identity relation, but I found such exposition too unfamiliar for the
students.

In Chapter 6 the soundness of propositional logic is proved. Many books
underestimate the importance of the soundness theorem, but I found it im-
proper. Often, this is motivated by the fact that we have already argued for
the derivation rules when they were introduced, so we know that they are
sound. But these arguments are rarely solid, as they mainly serve as a sort of
inspiration. It is, for example, far from obvious that the rules for undischarged
assumptions are correct. In fact, one can look at the soundness theorem as
a proof of this. Some students question the validity of the falsity-elimination,
and are only convinced after seeing the proof of the soundness theorem.

Chapter 7 gives an introduction to normal derivations in propositional logic.
The main purpose is to give the reader a tool for finding derivations in natural
deduction in a methodical way, identifying which paths are dead ends. It is
precisely for that reason that I have chosen to put the normalization proof
in an appendix. Naturally, for a logician, it does not feel right to encourage
students not to look at the proofs, but there are empirical indications that
most students do not learn them since they are not expected to normalize when
solving exercices, but only to search for normal derivations. The only reason
why the normalization proof is in this course is the following: if something can
be derived at all, it can be derived by a normal derivation. Students conceive
the normalization proofs as difficult, but they often treasure the knowledge of
how to search for normal derivations. This gives the possibility of answering
precisely questions about which rules one “has to” use to derive a certain
formula. To make the machinery of notions as easy as possible, I have chosen
a definition of normal which is closely related to that of Seldin. It is useful
for propositional logic, but less useful for predicate logic, since it is founded on
Glivenko’s theorem. I have excluded normalization for predicate logic, since 1
think it suffices to have seen this for propositional logic, and because it is more
complicated in the other case, with variable substitutions and everything.

Chapter 8 treats the completeness theorem. I have proceeded as in van
Dalen’s book and chosen a proof which ressembles that of predicate logic as
much a possible, with the intention of preparing them for this.

Chapter 10 introduces the semantics for predicate logic. Here I have chosen
to set up a clear machinery for reevaluations to facilitate the understanding of
how the truth value changes by substitution, as well as to make the soundness
theorem easier. This is a big difference compared to van Dalen’s book, where
substitutions take place in a completely informal way, and where the proof of
the soundness theorem presents some difficulties.

Chapter 11 concerns how one “simplifies” formulas; that is, given a formula,
how to find a new formula, which is simpler but has the same truth value as the
original. This chapter also covers simplifying expressions which contain sub-
stitutions, through the use of reevaluations. The notion of free for is naturally
introduced here.

In Chapter 12 the new rules which are needed for natural deduction are
presented. I have chosen the less general rules, which do not allow changing
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variables when performing universal introduction and existential elimination,
since I believe that the more general rules are too hard to grasp. In van
Dalen’s book Logic and Structure the simpler rules are used at first, but the
more general rules are introduced towards the end of the book. However, the
variable restrictions are formulated incorrectly, and the correct rules are more
numerous and more difficult to check. The only place where the simple rules
are a disadvantage in this book is in the proof of the model existence lemma,
where one has to take a detour (a certain derivation becomes two steps longer
before changing variables). If one wanted to perform normalization of predicate
logic, it would be good to choose the more general rules, but since I have chosen
to skip that topic one can restrict onself to the simpler rules.

I have included solutions to most of the exercises, except for the old exam
problems, whose solutions are available at http://www.math.su.se/.

JESPER CARLSTROM
STOCKHOLM

JANUARI 2008, REVISED
OCTOBER 2009

Thanks

Thanks to Clas Lofwall, who, during his period as prefect, made sure that a
part of my teaching hours were reserved to writing this material. He also read
an early version and provided many valuable remarks. Some of the problems
included from old exams were constructed by him.

I thank Dag Prawitz for having given a critique of an early version of the
section about normal derivations. It led me to rewrite the section completely.
I hope that this made it considerably better.

Thanks also to Bengt Ulin, who helped me open my eyes to the pedagogical
aspects of Boolean algebras.

© 2017 Jesper Carlstrom
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Part 1

Introduction






Chapter 1

Boolean algebra — Introduction

1.1 Boole's idea

Modern symbolic logic can be said to have started with an observation due
to George Boole (1815-64). He noted that ordinary algebra can be used to
formulate and solve logical problems. Think for example of ¢ as “the tall”,
s as “the short”, b as “the brown-haired”.Then tb is interpreted as “the tall,
brown-haired” and ¢ 4+ s as “the tall and the short”. One can formulate the
principle that no one is both tall and short through the rule ts = 0 and then
avoid problems by simplifying complicated expressions algebraically. For ex-
ample, an unnecessarily complicated description of a collection as “the tall,
which are brown-haired, but not the brown-haired short” which is symbolically
represented by t(b — bs) admits an algebraic simplication:

t(b— bs) = th — ths = tb — (ts)b = tb — 0b = tb (1.1.1)

which shows that you can more easily call this group of people “tall and brown-
haired”.

Boole also introduced the computation rule aa = a, or, to put it in another
way, a®> = a. This says, for example, that the brown-haired brown-haired people
can be more easily described as brown-haired, and the short short people can
be more easily described as short. In other words, it does not matter if you
repeat a property several times. This computation rule can also be used to
conclude that “those from the tall and the short which are short”, can be more
easily described as short:

(t+s)s=ts+ss=0+s=s5s. (1.1.2)

Counting as Boole did has its problems, though. The following calculation
fully complies with the usual computation rules, while also uses the rule a? = a:

21 = (21)? = 42% = 4x. (1.1.3)
If one takes 2z from both sides to get 0 = 2z, we conclude that the rule
a+a=0 (1.1.4)

must also hold. This says, if one applies it to s, that there are no people which
are “short and short”. Is this reasonable? Boole thought so. He simply did
not allow adding twice the same expresion; in fact, he only allowed addition
of two properties which are mutually exclusive. A problem with this idea is
that one rarely knows whether two things can be added when you compute. A
modern view is to accept addition of any two properties, but interpreting + as
the exclusive or, which in computer language is often abreviated as XOR: if a
and b are any two properties, then the property a + b means of something that
it has either property a or property b but not both. With this interpretation,

© 2017 Jesper Carlstrom
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Boolean algebra — Introduction

The symbol V comes from the
first character of the latin wvel,
which means “or”.

“Duality” refers to a pair that
relate each other as direct
opposite. Ironically, this
supposes that they are
actually strongly linked.
Indeed, a duality requires
that the pair consists of
conformationally similar
concepts, which are opposite
in another sense. For
example, the concepts of most
and least can be said to be
dual, but one would hardly
say that most and yellow are
dual.

Learn the rules of Figure 1.1
by heart, so it becomes much
easier to solve problems. Use
the help of duality and the
names of the rules when you
memorize them.

it is quite reasonable to have the rule a + a = 0. One should just not read it
as Boole did; instead of reading the expression b + s as “the brown-haired and
the short” one should read it as “either the brown-haired or the short, but not
both”. Since this version of “or” excludes the case of having both properties it
is know as the exclusive or.

Unfortunately, sometimes the exclusive or is not very useful. If the data
system of a ticket selling machine has indicated that discount should be offered
to retired people or to students, we would still want those retired people that
are students to receive the discount. If this is the interpretation of the word
“or”, it is called the inclusive or and often denoted with the symbol V instead
of +. Even in mathematics the inclusive or is preferable. People say things
such as “if a4+ b > 0, then a > 0 or b > 0” but they do not exclude the case
where both numbers can be positive.

For the inclusive or we do have the rule a V a = a, just like aa = a. There
is, therefore, some sort of similarity, more particularly a duality. To highlight
this property one usually writes a A a instead of aa. One reads V as “or” and A
as “and”. Hence, one reads t Ab as “the tall and the brown-haired”, while £V b
means “the tall or the brown-haired”, but assuming one also includes the people
that are both tall and brown-haired. As we saw earlier, we have automatically
the rule a + a = 0 with the usual computations. We cannot, therefore, expect
to count as with + when we use V. You can almost always think of V as +,
but not really always. The problem is that you have no substraction; more
precisely, there is not always a solution to the equation a V x = 0. Instead
of substraction, one has the complement: one can write —a for the property
“not a”. Hence, one writes, —t for those who are not tall, and —b for those
who have are not brown-haired. The foundational rules for V, A and — are not
different from the usual properties that hold. They are collected in Figure 1.1.
They are called axioms for Boolean algebra, even though Boole himself did
not study this algebra: the name is used to emphasize that it is developped in
a Boolean spirit. The list of axioms is unnecessarily long, since it is enough
to have (comm), (id), (distr) and (inv) to derive the rest of the rules. It is
convenient, however, to see all of them written down explicitly.

aVb=bVa aNb=bAa (comm)
(avb)Ve=aV(bVe) (anb)yNe=aN (bAc) (ass)
aV0=a ahNl=a (id)
aVl1l=1 anN0=0 (abs)
aVa=a aNa=a (idemp)
aV(bAc)=(aVb)A(aVc) aN(bVe)=(aNb)V(aNc) (distr)
aV-a=1 aAN—-a=0 (inv)
=(aVb)=-aA-b =(aAb)=-aV b (dM)

comm stands for commutativity
ass stands for associativity
id stands for identity element

abs stands for
idemp stands for
distr stands for
inv stands for
dM stands for

absorption
idempotence
distributivity
inverse element
de Morgan’s rules

Figure 1.1: Axioms for Boolean algebras

1.1.5 Exercise. Which of the axioms for boolean algebras (Figure 1.1) are
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1.2 Examples of Boolean algebras

valid in usual algebra if we interpret V, A as +, respectively -, and —a as 1 —a?
1.1.6 Exercise. Show that the axiom (idemp) is not really needed.

Hint. Begin by writing a A a as (a V 0) A (a V 0), then use (id) and
afterwards (distr).

1.1.7 Exercise. Show that ——a = a for every a.

Hint. Show that =——a = —=—a V a and that a = a V =—a. Start, for

(inv)

(id)
example, as follows: =—a = =—a V0 =" ...

1.2 Examples of Boolean algebras

1.2.1 Example (trivial Boolean algebra). The simplest example of Boolean
algebra is so simple that is called trivial. It simply lets 0 and 1 just be the
name of the same element * and let *x V * = % A x = =% = x. This algebra just
consists of a single element! As you might expect, it is not particularly useful.
But it can serve to understand that 0 # 1 does not follow from the Boolean
algebra computation rules. Indeed, if it did, it should be valid in all Boolean
algebras, while in the trivial algebra 0 # 1 is false.

1.2.2 Example (algebra with two elements). The simplest non trivial boolean
algebra is obtained by considering the set {0,1} and defining the operations V,
A and — through a few simple tables. Think of 0 as representing false and 1 as
representing true. Then, it is reasonable to set up the following so called truth
table.

a blaVvbd a blaANbd

0 0 0 0 0 0 a | —a

0 1 1 0 1 0 0| 1 (1.2.3)
1 0 1 1 0 0 110

1 1 1 1 1 1

1.2.4 Exercise. Check that the axioms of Figure 1.1 are satisfied if one defines
the operations in (1.2.3).

1.2.5 Exercise. Show that the table (1.2.3) can only be completed in one way
if we want the axioms of Figure 1.1 to hold. More specifically, show that the
columns under a V b, a A b and —a are fully determined by these axioms.

Hint. Tt suffices to consider axioms (id), (abs), (inv) to show that
the table is uniquely determined.

Despite its simplicity — or perhaps because of it — the two-elements-algebra
is very important. It has applications in digital technology, but will also be
basic for everything we do in this course. Once we introduce the semantics for
propositional logic and predicate logic, it will be this algebra the one we will
use (chapters 4 and 10).

1.2.6 Example (algebra generated by subsets). There is another important
algebra which is closer to what Boole wanted to do from the beginning. Con-
sider all the students in a classroom. We can draw, on the classroom floor,
three overlapping circles b,t, s (Figure 1.2), a so called Venn diagram. We ask
now all brown-haired people to stand in the circle b, all tall people in the circle
t, all short people in the circle s. Those who are brown-haired and tall can
stand in the area where b and ¢ overlap; that is, where the circular disks (the
interior of the circles) intersect each other. Those who do not consider them-
selves to be brown-haired, tall or short can stand outside all circles. Where
circular disks ¢ and s intersect each other there should be no one, since it is
not reasonable that someone is both tall and short. It is said, therefore, that
the intersection is empty and we denote t N's = (). Note that names here are
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Venn diagrams are named
after the mathematician
John Venn (1834-1923). This
is a little unfair since
Leonhard Euler used them
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s is empty means that no one
is in the space that t and s
have in common.




Boolean algebra — Introduction

PAEERN

N

Figure 1.2: Venn diagram

somewhat different. We use N instead of A and ) instead of 0. Dually, we can
write U instead of V and often I instead of 1. One also often writes b or b¢
instead of —b and call this subset the complement of b — it is the subset of those
that are not in b. The collection b U ¢ is called the union of b and t since you
can think that joining the brown-haired and the the tall forms b U ¢.

If one disregards the fact that the names have changed a little, the axioms
of Boolean algebras are satisfied (check some of them until you understand how
they work). We have therefore a Boolean algebra with elements () and I, but
also b, t, s and all combinations between them, like b U ¢t. One calls this the
algebra generated from b,t, s.

1.2.7 Example (algebra of all subsets). Given a set, we can consider the
algebra of all its subsets. We interpret 0 as the empty set emptyset, 1 as
the whole set I (the one that contains all elements of the original set), A as
intersection N, V as union U, = as complement 0. the axioms for boolean
algebras are again satisfied, so this constitutes a new Boolean algebra. It
consists of the power set (the set of all subsets) of the original set, together
with the usual subset operations.

Let us now define precisely what a Boolean algebra is:

» 1.2.8 Definition. A Boolean algebra is a set M, with constants 0 € M and
1 € M, together with operations V and A (binary) and — (unary), such that
the axioms of Figure 1.1 are satisfied.

1.3 Some properties of Boolean algebras

It is easy to check that =0 = 1 and —1 = 0 in the Boolean algebras we previously
considered. Can we be sure that this holds in every Boolean algebra? For
Boolean algebras in general, the only thing we know is that they fulfill the
axioms. The answer is yes, which is shown by the fact that the following
calculation is correct in all Boolean algebras:

id) (comm)

-0 —-0v0“EYov-0"= 1. (1.3.1)

1.3.2 Exercise. Show that =1 = 0 holds in all Boolean algebras.

Absorption rules: 1.3.3 Exercise. The following so called absorption rules hold: aV (a Ab) = a

aVv(aAb)=a and a A (a V b) = a. The first one can be proved as follows:

aN(aVbd)=a (1)
aV(anb) = (aN1)V(aNDb)

(distr)

aA(1Vb)

(comm) (abs) id)

an(bvl) Zan1E (1.3.4)

Prove the other.
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1.3 Some properties of Boolean algebras

A very useful principle when one works with Boolean algebras (especially
when solving equations, as in Section 2.1) is that if @ V b = 0, then both
a =0 and b = 0. This is also easily checked in the Boolean algebras we have
considered. To be sure that it holds in any Boolean algebra, we use that the
following is true if a V b = 0:

(id) (1.3.1)

a=aNl =

(aM

anN=0=an—(aVb) ‘T an(-aA-b)

(inv)

(=) (a AN=a)AN=b ="0A—-b

(comm) (abs)

—bA0 =0, (1.3.5)

1.3.6 Exercise. Prove that, similarly, if a Vb = 0, then b = 0. More precisely:
prove that it is true in all Boolean algebras. Prove also that if a A b = 1, then
both a =1 and b= 1.

We collect these useful results in the following theorem.

1.3.7 Theorem. In a Boolean algebra, if a Vb = 0, then a = 0 and b = 0.
Dually, ifaNb=1, thena=1 and b=1.

The following exercise shows that this theorem should be read carefully:

1.3.8 Exercise. Show that in the Boolean algebra with two elements, if aAb =
0, then a = 0 or b = 0. Give also an example of a Boolean algebra where this
principle does not hold.

Perhaps you have already thought about the fact that in our examples there
is a ordering between the elements. In the Boolean algebra which consists of
only 0 and 1, it is natural to say that 0 < 1, and in the algebra of all subsets
we have the relation C which says that each element in a certain subset is also
an element in another subset. For example, every person who is “brown-haired
and tall” is also “tall”, so we have bt C t. There is in fact such an ordering
in any Boolean algebra, which can be simply defined it in the following way:

> 1.3.9 Definition. In a Boolean algebra, a < b means that a A b = a.

Note that in the Boolean algebra of subsets, a < b is true precisely when
a C b is true.

1.3.10 Exercise. Show that 0 < 1 holds, according to the definition.

1.3.11 Exercise. Show that a A b < b holds for any pair of elements a,b in
any Boolean algebra.

1.3.12 Exercise. Show that < is what a mathematician calls a partial order-

ng:
a<a (reflexivity)
Ifa<bandb<c, thena<c. (transitivity)
Ifa<band b<a,thena==5b. (antisymmetry)

1.3.13 Exercise. Show that V gives the least upper bound in the following
sense:

a < (aVb)
b<(aVb)
If a <cand b <c¢, then (aVd) <ec.
Hint. Here the absorption rules (exercise 1.3.3) comes into use.

1.3.14 Exercise. Show that A gives the greatest lower bound. Start by defining
precisely what this means, analogously to the previous exercise.

1.3.15 Exercise. An atom is an element which is minimum amongst the
elements which are not 0. In plain language: an a # 0 such that if ¢ < a
for some ¢ # 0, then ¢ = a. Give examples of some atoms in some Boolean
algebras. Prove that they are indeed atoms.

1.3.16 Exercise. Prove that if a < b, then (a V ¢) < (bV ¢) for all c.
1.3.17 Exercise. Prove that if a < b, then —b < —a.
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aAb=0 then a or b are 0.

When expressing oneself as in
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Exercise 1.3.11 one does not
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Boolean algebra and show
that it holds there, but rather
that you prove that it should
hold in every Boolean
algebra. The idea is that if [
choose a Boolean algebra and
two elements a, b then you
should be able to show that

a Ab<b holds in it.

Isn’t it wonderful what a
mathematician calls plain
language?




Boolean algebra — Introduction

Compare:

or: disjunction

and: conjunction
plus: addition
times: multiplication

Variables are denoted by

,Y, 2, .... when letters
a,b,c,... are used, we assume
arbitrary elements in the
algebra. The variable z is in
both disjunctive and
conjunctive normal form. We
cannot know if a is in
disjunctive normal form, since
we do not yet know how the
element a is written.

1.4 Precedence rules

Since we have associative rules in Boolean algebras, we do not need to write
all the parentheses. For example, one has:

(((and)yA(end)Ne)Nf=aA((bAc)Nd)N(eAf)), (1.4.1)
so it is enough to write:
aNbANcANdNeNf. (1.4.2)

The same happens with V. To further diminish the number of parentheses, one
usually lets A “bind stronger” than V, in the same way as - binds stronger than
+:

aVbAc (1.4.3)

means a V (b A ¢). Finally, = binds stronger than A.

1.4.4 Exercise. Simplify the following expression using Boolean algebra
a) xVyAyV x
b) xAyVyA-x

) ~(=(xAy) V) Vy

1.5 Normal forms
In usual algebra one seldom accepts having expressions such as:
(z4+3)z—a2)+z+(r-2+2)r+ (v -2z -3+ 42)(z+ 32). (1.5.1)
As a rule, it is rewritten into
132° + 172 + . (1.5.2)

This polynomial is in a kind of normal form. In Boolean algebras, normal forms
are important as well. In some sense they are even more important than in
usual algebra, as they can be used to solve equations to an even larger extent.
In Boolean algebras one has two sorts of normal forms: disjunctive respectively
conjunctive normal form. An expression in disjunctive normal form can look
as follows:

(mx AyAz)V(yAz)Va (1.5.3)

and an expression in conjunctive normal form can look like this:
(mxVyVz)A(yVz)Ax. (1.5.4)

» 1.5.5 Definition. An expression is in disjunctive normal form if it is a finite
disjunction of finite conjunctions of variables and/or negated variables. Every
variable may appear at most once in each conjunction. The expressions 0 and 1
are said to be in disjunctive normal form, though there are no other expressions
that contain them.

» 1.5.6 Definition. An expression is in conjunctive normal form if it is a finite
conjunction of finite disjunctions of variables and/or negated variables. Every
variable may appear at most once in each disjunction. The expressions 0 and 1
are said to be in conjunctive normal form, though there are no other expressions
that contain them.
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1.5 Normal forms

Just as an empty sum is 0 and an empty product is 1, we say that an empty
disjunction is 0 and an empty conjunction is 1.

1.5.7 Example. The following are all in disjunctive normal form:
1. xVyV -z,
2. zV(yA-z)Vw,
3. zNy.
None of the following are in disjunctive normal form:
1. (xVy) Az,
2. (xAN—x)Vy,
3. 0Va.

1.5.8 Exercise. Which of the following expressions are in disjunctive normal
form? Which are in conjunctive normal form?

1.0

2. (xVy) Az
3. x AyNz
4. x

5. xVx
(xV-z)Ay
zVO0

xV(ynl)

© ® N @

a Vb (trick question)

Every Boolean expression can be “written in disjunctive normal form” (and
even in conjunctive normal form, which is completely dual). That is to say, in
every Boolean algebra one can construct an expression which is in disjunctive
normal form and which is equal to the one we started with. This can be done
in the following way:

1. Use Exercise 1.1.7 to rewrite ——a as a.

2. Use (distr) to rewrite expressions of the form a A (bV¢) as (aAb)V (aAc).
Expressions of the form (a V b) A ¢ are handled by first applying (comm)
to get ¢ A (a V b) and afterwards continuing with (distr).

3. Use de Morgan’s laws to rewrite =(a A b) as —a V =b and —(a V b) as
—a A —b.

4. Use (inv), (abs), (comm) and (ass) to rewrite conjunctions which con-
tain one variable, both negated and non negated, as 0 (for example, one
rewrites Ay A -z as 0).

5. Use (idemp), (comm) and (ass) to rewrite several occurrences of one
negated variable into one, and similarly for non negated variables (for
example, one rewrites x A —y Az Ay as A —y).

6. Use (comm) and (abs) to rewrite a A0 and 0 A a as 0, and similarly a V 1
and 1Va as 1.

7. Use (comm) and (id) to rewrite a V0,0V a, a Al and 1 Aa as a.

@© 2017 Jesper Carlstrom
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Note the compact form of the
table: under every variable we
have put the values on the
current row; under each
operation we have put the
value resulting from
performing that operation.
The three columns on the left
can be completely ommitted,
but one has then to keep in
mind that if a variable occurs
several times on the same
row, (as is here the case
withz), it has to have the
same value in each
occurrence.
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Repeat these steps until none of them can be applied any further. Then you will
have something in disjunctive normal form. I practice, one does not write down
every step. For example, one writes —=—a as a without further justification, but
one should remember the reason (Exercise 1.1.7) to keep a clear conscience. In
the same way, one can rewrite —~(a A b A ¢) as —a V —bV —¢ without specifying
all the steps.
1.5.9 Exercise. Write the following in disjunctive normal form:

a) zA(yV(zAx))

b) & A=(yV —z) A=(-y A -z),

c) yA-zA=(zA-(yV—z))

Another way to convert an expression into disjunctive normal form is to

write down the truth table of the expression and read the disjuntive normal
form from it. We illustrate this with an example.

1.5.10 Example. Write z A (y V (2 A z)) in disjunctive normal form.

Solution. We construct a truth table:

zlylzlzaA(yV(zAz))

0/0]0/00 00 00O

0/0]1|/00 00 100

0/1]0/00 11 000

o[1/1joo0 11 100 (1.5.11)
110010 00 001

1j0|{1|j11 01 111

1/1{011 11 001

1j1|{1j11 11 111

From the truth table we can see that the expression is true in the last three
columns. If we construct an expression for each of these rows, we can later put
them together; first we create an expression with has the value 1 on the third
last row, but 0 on every other. We are able to do so by choosing the expression
x A =y A z: for this to have the value 1, we must have precisely x = 1, y = 0,
z = 1. For the last two rows we choose x Ay A —z respectively z Ay A z. Finally,
we combine these expressions with disjunctions:
(xA-yA2)V(eAyA—-2z)V(cAyAz). (1.5.12)
It can be likely the case that you got a shorter expression after doing Exer-
cise 1.5.9 a. There is nothing wrong if one gets a different answer: normal
forms are not unique in Boolean algebras. O

The previous method has a theoretical problem: indeed, we see that we
always get an expression in disjunctive normal form, but how do we know that
it is always equal to the one we started with in every Boolean algebra? The
tables shows that as long as we replace the variables of the expression by 0
or 1, we will get an equality. But in many Boolean algebras, there are lots
of other elements as well. How can we know that we will get equality even if
we replace instead the variables by these? Theorem 2.1.39 will prove that this
in fact works: it is enough to check by inserting 0 or 1 to be sure that the
expressions are equal for every other replacement. This is a quite surprising
property of Boolean algebras.
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1.6 Simple equations

1.6 Simple equations

We will now investigate how to solve equations where the right hand side is 0.
In the next paragraph we will build further on this by finding out how to deal
with equations where the right hand side is something else.

1.6.1 Example. Solve the equation x A y A =z = 0.

Solution. The solutions in the two elements algebra are easy to find. There
they are given by all possible combinations except (z,y, z) = (1,1,0). One can
see this by solving the corresponding equation where one interchanges the 0
and the 1. In that case, Theorem 1.3.7 implies that one need to have z = 1,
y=1,-=z=1

In other Boolean algebras one cannot necessarily describe the solutions that
neatly; we will content ourselves analyzing what the equation says about a
colletion where z,y, z are interpreted as three subsets, A is interpreted as N,
and so on. In that case, the equation clearly says that the intersection between
x, y and —z is empty. Any collection which has that property can therefore be
seen as a solution to the equation. One can take Venn diagrams as in Figure 1.2
as a guide, and colour the area which is empty according to the equation. [

The example is typical: all equations where the right hand side is 0 and the
left hand side is a conjunction of variables and negated variables can be handled
in the same way. If the left hand side is something else, one can always write
it in disjunctive normal form and later apply Theorem 1.3.7 to get a system of
equations of the previous type. We will also illustrate this with an example.

1.6.2 Example. Solve the equation z A (y V (2 A z)) = 0.

Solution. We start by writing the left hand side in disjunctive normal form,
according to (1.5.12), for example, so that we get the equation:

(xA-yA2z)V(cAyAN—-2z)V(cAyAz)=0. (1.6.3)

According to Theorem 1.3.7 this has the same solutions as the system of equa-
tions:

cAN-yNz=0
rAyN—-z=0 (1.6.4)
cAyANz=0.

In the Boolean algebra with two elements one finds the solutions by marking in
a table those elements which are common for each of the equations in the system
(for example, one writes the eight possible rows and cross out the ones which
are impossible according to the three equations). In a Venn diagram one can
colour the three areas which are empty according to the three equations. Any
collection which is empty in all the couloured areas solves the equations. [

That one cannot precisely describe the solutions makes the situation analo-
gous to the case of indetermined equation system in linear algebra. Sometimes
the solution set for a system of equations is a whole plane of points; one cannot
then give a unique solution, but has instead to consider the equation as solved
when one has given the plane in a suitable way. In Boolean algebra, the most
suitable way is often to give a number of conjunctions which shall be 0.

1.6.5 Example. In a database in a pharmaceutical company one has stored
information about gender and illness history. Let x be the women, y be the
men, and z those people that have insomnia. In a certain search, one needs to
pick the people that fulfill the query (zV -y) A ((zA(mzVy))V-a((x A—y)V z).
An employee in the company complains and claims that no one will be picked
out in this query. Is he correct?
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The right hand side 0, the left
hand side only conjunctions
and negations: different
methods in different Boolean
algebras.

The right hand side 0, and
arbitrary left hand side: write
the left hand side in
disjunctive normal form and
continue as in the above
example.
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Solution. He claims that the company database material solves the equation:
(xV-yY)A((zA(mzVy)Va((zA-y)Vz)=0.

Let us look at the solution of this. We first write the left hand side in disjunctive
normal form: (zV-y)A((zA(mxVy))V-((xA-y)Vz) = (V) A((zA(-zV
YV ((zVy)A=z) = (Vg A(-aVy)A(zV -z) = (Vg A(-e Vy) =
(x Ay) V (—y A —z). The equation is equivalent to the system:

zAy=20
—z Ay =0.
This means that the skeptic is correct if and only if the database contains:

a) no one who is both a woman and a man b) no one who is neither a woman
nor a man. O

1.6.6 Exercise. Solve the equation A =(y V —z) A =(-y A —=z) = 0.

1.6.7 Exercise. Solve the equation =y A =z A =(z A =(y V —z)) = 0.

1.7 Summary

You have encountered Boolean algebra, which was historically the first ap-
proach to formal mathematical symbolic logic. This will be useful to you,
partly as a foundation for logic, and partly as an example of an abstract alge-
braic theory. That there are numerous Boolean algebras that fulfill the same
axioms is an example of the fact that a theory can have many models, which
is something that we will use further on in the course. In the next chapter you
will learn more about how to solve equations in Boolean algebras. The most
important thing to remember in the sequel is the ability to algebraically sim-
plify Boolean expressions to be able to calculate the so called truth values. The
ability to set up and apply truth tables is valuable when one decides whether
a so called formula is true in every possible so called interpretation, something
you will do many times during this course.
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Chapter 2

Boolean equations and implications

2.1 Equations, inequalities and equation systems

Previously we have seen how to solve equations where the right hand side is 0;
even those systems of equations of that type can be solved in the same way.
We will see now how the same method can be applied to solve inequalities. An
example will be soon presented, but first we need a lemma to show how one
can replace inequalities by equations that have precisely the same solutions.

2.1.1 Lemma. The inequality a < b is equivalent to the equation a A —b = 0.

Proof. Assume that a < b, which means that a Ab = a. Put A—b on both sides;
then we get a AbA—b = a A —b. The left hand side can now be simplified using
(inv) and (begr) to 0.

Assume, on the other hand, that a A =b = 0. Then we have:

anNb=(aAD)VO=(aAb)V(aA-b)=aA(bV-b) =arl=a, (21.2)
that is a < b. O

2.1.3 Example. Solve the inequality x Ay < y A z.

Solution. We start by asserting that the inequality is equivalent to the equation
x Ay A=y Az) =0 according to the lemma. Then we can proceed as before:
write the left hand side in disjunctive normal form

TAYA=(yAz)=xAyA(-yV —2) (2.1.4)
=z A((yA-y)V(yA—2)) (2.1.5)
=2 A0V (yA-z)) (2.1.6)
=z ANyA-z (2.1.7)
and conclude that the solution is given by the equation:
rAyA-z=0. (2.1.8)
O

With the help of inequalities we can now solve arbitrary equations. Equa-
tions of the form a = b can be written, with the help of antisymmetry (Exer-
cise 1.3.12), as a system of inequalities

{ ash (2.1.9)

b<a
which can then be solved as we did above.
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Inequality: exchange them
with equations where the
right hand side is 0.

Arbitrary equations: rewrite
the system with two
inequalities and proceed using
the method for solving
inequalities.
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Systems of equations: no

more difficult than equations.

One just get a system of
equations bigger than the
system we started with.

14

2.1.10 Example. Solve the equation z Ay =y A z.

Solution. We start by rewriting the equation into the system:

T ANy <y~Nz
{ v=y (2.1.11)

yNz<xTANYy.

We have seen already in the previous example that the upper inequality has the
same solutions as tAyA—z = 0. Similarly, we can show that the lower inequality
has the same solutions as =z Ay A z = 0. In the algebra of two elements, all
combinations except (1,1,0) and (0,1,1) are solutions to the equation. In
general, we cannot give a better answer than these two equations. O

Now there are no difficulties in handling systems of equations and systems
of inequalities; one just applies precisely the same methods. However, it is
sometimes an advantage to apply the following method for solving an inequality
rather than applying Lemma 2.1.1: given an inequality LHS < RHS, rewrite
the LHS in dsjunctive normal form and the RH.S in disjunctive normal form.
Use now that a V b < ¢ is equivalent to the system:

{ a<c
(2.1.12)

b<e

according to Exercise 1.3.13. Dually, a < b A ¢ is equivalent to the system

{ asb (2.1.13)

a<c.

In this way we can rewrite one large inequality into many small ones.
2.1.14 Example. Solve the inequality (x Ay) Vz < (-y V 2) A —w.

Solution. Here we do not have to write in normal form because the left hand
side is already written in disjunctive normal form and the right hand side is
already given in conjunctive normal form. It follows immediately that the
inequality is equivalent to the system:

Ny < -yVz

z2<-yVz
= (2.1.15)
Tz ANy < —w

z < w.

The first inequality can be written in equational form: z Ay A —(-y V 2) = 0,
which, when the left hand side is written in disjunctive normal form, becomes
Ay N-z=0.

The second inequality in the system is always true, since the right hand side
is greater than the left hand side (see Exercise 1.3.13). Hence, we can ignore
this one.

The third inequality in the system is equivalent to the equation tAyAw = 0.

The fourth inequality in the system is equivalent to the equation z Aw = 0.

The original inequality is thus equivalent to the system:

zAYyAN-z=0
zAyAw=0 (2.1.16)
zAw=0.

We have already an answer in a good form. The complicated inequality has
changed into three conditions which are considerably easier to check and to
understand. Furthermore, one can get rid of one of them. Since variables x
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2.1 Equations, inequalities and equation systems

and y occur in the first two equations, we can simplify a bit more. We rewrite
the second equation as:

T AYAN(zV-z)Aw=0 (2.1.17)

which, when we rewrite the left hand side in disjunctive normal form, gives the
equation system:

(2.1.18)

zAyANzAw=0
s AYyN—zAw=0

Now we see that the upper equation follows from the last equation in (2.1.16),
while the second one follows from the first equation in (2.1.16). Clearly, the
second equation in (2.1.16) follows from the other two, so the latter one is
enough. We can therefore answer that our original inequality is equivalent to
the system:

AyA—z=0
{x v (2.1.19)

zAw=0.
O
2.1.20 Example. Solve the inequality (—y V z) A ~w < (x Ay) V z.

Solution. We write the left hand side in disjunctive normal form and the right
hand side in conjunctive normal form:

(ryA-w)V(zA-w) < (zVz)A(yVz). (2.1.21)
Now we can rewrite the inequality as the following system:

yAN-w<zVz

2N~ w<xVz
(2.1.22)

yAN-w <yVz

zAN—w<yVz.
The second inequality is always true, as zA—w < z < xV z (see Exercise 1.3.13,
and dually for conjunction). Likewise for the fourth equation. The other two

can be written in equational form:

—y A—wA=(z V) =0
{y wh=(zvz) (2.1.23)

—yA-wA-(yVz)=0

which, when the left hand side is written in disjunctive normal form, becomes:

(2.1.24)

Yy A-wA-xA-z=0
yA-wA-z=0.

Here we see that the upper equation follows from the lower one, so only the
lower one is relevant. The original inequality is thus equivalent to:

yAN-wA-z=0. (2.1.25)
O

2.1.26 Example (from the exam on 2007-08-17). Solve the equation (y Ax)V
(xAz)=xA(zV=2).

Solution. We first simplify the right hand side to = (absorption rule). The
equation can now be written as a system of inequalities:

{(y/\x)\/(x/\z

T

x

yAz)V(zAz). (2.1.27)

[VANVAN

© 2017 Jesper Carlstrom
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In the first inequality, the left hand side is in disjunctive normal form, so it can
be rewritten as the system:
Ne <z
vt = (2.1.28)
rxNz<x

which is solved by using the definition and instances of idempotence. We
can therefore ignore this one. The original equation is thus equivalent to the
inequality:

r<(yAz)V(zAz). (2.1.29)

We write the right hand side in conjunctive normal form:
r<xA(yVz). (2.1.30)

This inequality is equivalent to the system:

{ <z
(2.1.31)

z<yVz.

The first of these equalities is always satisfied, so we can ignore it. The original
equation is thus equivalent to the inequality:

r<yVz. (2.1.32)

One cannot answer the question in a simpler way than this. Possibly, one
prefers to write the inequality as an equation:

2 A-(yVz)=0 (2.1.33)

which can be simplified into
xA-yA-z=0. (2.1.34)
O

When you do the exercises below, you can try to solve the inequalities
which arise both with the above method and through a direct application of
Lemma 2.1.1.

2.1.35 Exercise. Solve the inequality z Ay < z.
2.1.36 Exercise. Solve the equation z A =(y V —z) = =y A —z.
2.1.37 Exercise. Solve the following system of equations and inequalities:
2 A=(yV-z)=—-yA-z

Tz ANy <z

yNz=0
2.1.38 Exercise (from the exam on 2007-01-10). Solve the equation = A (y V
2)=(yVz)A(xVy)

The methods we have presented in this section can also be used to prove

the following useful theorem:

2.1.39 Theorem. If an equation is satisfied when its variables are substituted
by 0 and 1, it is also satisfied by all the elements of any Boolean algebra.

Proof. Assume we have an equation which is satisfied when variables are substi-
tuted by 0 and 1. Apply the methods we have seen so far to write the equation
as a system of equations where the right hand side is 0 and the left hand side
is a conjunction of variables and negated variables. If all left hand sides are 0
(that is, we have empty conjunctions) then we are done, since the equation we
started with is equivalent to 0 = 0. Assume, therefore, that some left hand side
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2.2 Implication

contains a variable. Since every insertion of 0 and 1 makes this left hand side
equal to 0, there must be some variable which occurs both negated and non
negated in it, otherwise we could choose insertion of 0 and 1 for each variable
so the left hand side is not 0, contradicting the fact that the equation is solved
by all substitutions. But if a variable occurs both negated and non negated,
the whole left hand side can be written as 0 by using (ass), (komm), (inv) and
(id). To conclude, we have that only using the axioms of Boolean algebras we
could show that the equation we started with is equivalent to 0 = 0; that is,
every insertion of elements of the Boolean algebras into the variables solves the
equation L]

2.2 Implication

Let us, as an introduction, consider a little bit informally a Boolean algebra of
conditions. You can think about them as conditions for picking out entries in a
database, but just as well as conditions for specifying a subset in mathematics:
the condition odd gives, for instance, the odd numbers as a subset of the natural
numbers. If ¢ and b are two conditions, then the condition a A b is satisfied
precisely when both a and b are satisfied. The condition a V b is satisfied
precisely if at least one of the conditions a and b are satisfied. The condition
0 is that which is never fulfilled, while the condition 1 is that which is always
fulfilled. Two conditions are said to be equal if they are satisfied on the same
set of things.

Now let a, b, ¢ be three conditions and assume that the following has been
observed:

Everything which fulfills conditions a and b fulfills condition c. (2.2.1)
We then naturally draw the conclusion:
Everything which fulfills the condition a fulfills that if b then ¢. ~ (2.2.2)

Indeed, we know that if condition a is fulfilled, we then know that if b is fulfilled,
according to (2.2.1), condition ¢ will be fulfilled. Conversely, we can go from
observation (2.2.2) to (2.2.1), since if a and b are fulfilled then «a is fulfilled,
and then, according to (2.2.2) that if b, then ¢; hence, since b is fulfilled it
follows that c is fulfilled. We have therefore observed an equivalence between
the principles (2.2.1) and (2.2.2).

In the language of Boolean algebra we can express (2.2.1) as a A b < ¢, but
(2.2.2) cannot be so easily expressed, since we do not have any symbols for
if... then.... We will introduce further below such a symbol —, and call the
corresponding operation implication. We shall do this so that the equivalence
between (2.2.1) and (2.2.2) can be expressed as

(anb)<ec <= a<(b=c). (2.2.3)

Such a connection between A and — is in mathematics called a Galois connec-
tion. This kind of connections occurs in many places in mathematics.

We will now introduce an implication that fulfills (2.2.3), which in the alge-
bra of conditions will work as a proper formal correspondence to if... then...,
even though we will see that it has certain properties that one does not nor-
mally associate to if... then.... In other Boolean algebras we cannot expect
that such an implication will correspond to the normal use of if... then... in a
great extent: there are infinitely many Boolean algebras which are not related
to conditions, but it was exactly the example of conditions what we have used
to intuitively motivate implication. For example, in the two elements algebra,
if... then... is a pretty far-fetched interpretation; what does “if 0 then 1” mean?
We do not use this kind of sentences in our everyday language. The motivation
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The proof is quite compact; it
is not important to learn it by
heart, but the theorem is
important in itself, since it
shows that the methods of
truth tables are useful when
writing expressions in
disjunctive normal form
(Example 1.5.10).
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Precedence rules:

— has lower priority than A
and V, thus z Ay — 2V w
means (z Ay) — (2 V w).

a — b can be thought of as “b
is at least as true as a”.

a—b=1if and only if a < b.
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we can give in general to introduce implication is that a Galois connection is
certainly a good thing to introduce. That is shown by experience in all areas
of mathematics. In different Boolean algebras, the interpretation of — will
be different, but the Galois connection will always be there. In the algebra of
conditions, the Galois connection captures exactly the important equivalence
between (2.2.1) and (2.2.2). Further below we will prove that the operation
— can always be defined in a way that one really gets the Galois connection
with A. For a start, you can investigate by yourself how it has to be in the two
elements algebra.

2.2.4 Exercise. Investigate how — must work in the case of the two elements
Boolean algebra by studying the case ¢ = 1 in (2.2.3). Draw up a truth table
for — as in (1.2.3).

We will now address the problem of how to introduce implication once and
for all, by doing it simultaneously in every Boolean algebra. First we notice that
the left hand side in (2.2.3) can be rewritten as an equation: aAbA—c = 0. This
equation can be rewritten as a A =(—b V ¢) = 0, which then can be expressed
as the following inequality: a < —bV c¢. We can therefore express (2.2.3)
equivalently as:

a<(-bVe) < a<(b—c). (2.2.5)

This is naturally fulfilled if (b— ¢) = —bV ¢, so one solution could be to simply
define (b— ¢) = —bV ¢. But perhaps there are other better ways? No, it is
certainly not the case: we must have (b—c¢) = =bV ¢ if (2.2.5) shall be valid for
all choices of a. Indeed, if we let a = (b— ¢) in (2.2.5) we get (b—¢) < (=bVc)
and if we let a = (=bV ¢) we get (-bV ) < (b— c¢). Since < is shown in
both directions, we get the equality. Because of this, we state the following
definition:

» 2.2.6 Definition. In a Boolean algebra, we define a — b as —a V b.

One usually reads a — b as “if a, then 0", even when it does not have
any immediate intuitive meaning. It may feel strange to say “if 0, then 17,
but in Boolean algebras one often uses that expression. Remember that only
in some special cases we have made attempts to capture something intuitive
using this. It is the Galois connection (2.2.3) the property of mathematical
importance, and the one which one looks for when introducing implication.
The interpretation of if... then... is less important. If one thinks that this is a
point of view excessively formal, since Boolean algebra is about truth values,
one can think of a — b as “b is at least as true as a”.

2.2.7 Example. If 0 and 1 are truth values, where 0 represents false and 1
represents true, then 1 is at least as true as 0, and thus 0 — 1 is true.

2.2.8 Example. If b, ¢, s stands for brown-haired, tall, respectively short, then
a person has the property b — t if the fact that he is tall is at least as true as
the fact that he has brown hair. In other words, all blondes belong to b — ¢,
no matter their height, as it is false that they are brown-haired.

2.2.9 Exercise. Do you think it feels correct to say about a short blonde that
if she is brown-haired then she is tall? Only you have the correct answer to
this exercise.

2.2.10 Example. “If he is the king then I am Donald Duck” is something one
could say. With this phrase, one might just mean that it is at least as true that
I am Donald Duck as he is the king.

Let us now see how one can use implication in the most intuitive interpre-
tations: when dealing with conditions. Let us take a concrete example.

2.2.11 Example. In a database of numbers from an experiment one wants to
pick out those numbers a that satisfy the conditions:

@© 2017 Jesper Carlstrom



2.2 Implication

e ¢ is divisible by 3,
e if ¢ is divisible by 2, then it is divisible by 4,

We let x be divisibility by 3, y be divisibility by 2 and z be divisibility by
4. The condition we should use can therefore be given as x A (y — z). The
content of the database is as follows: 1,3,6,4,12. We shall investigate each
and every of these numbers regarding the condition x A (y — z). The numbers
must satisfy the condition x and the condition y — z to be picked out. When
we investigate if the number 1 satisfies the conditions, we discover immediately
that condition x is not satisfied, so this number is not picked out. The next
number is 3. Here the condition x is fulfilled, so it has thus far survived” our
criteria. The next condition is y — z; that is, if it is divisible by 2 then it must
be divisible by 4. But we do not have divisibility by 2, so we are allowed to
say that this condition do not give us any problems either: the number 3 has
complied with our criteria and is then picked out. Next number is 6. Here
condition x is satisfied, as well as y, but z is not satisfied. Hence, the criteria
that if y then z fails. Therefore the number 6 is not picked out. Next number,
4, fails to satisfy the first condition, x, and hence it is not included. However,
when we get to the number 12 we find that all the conditios x, y, z are satisfied,
and hence, also the condition y — z is fulfilled. Therefore, the number 12 is
picked out. The numbers we have picked out are then {3,12}. Note that in
this reasoning, one intuitively thinks about the condition y — 2 as only being
relevant when y is fulfilled. When y is not fulfilled, one thinks that one can
skip this condition. In a process when one filters elements that do not satisfy
certain conditions, skipping is in practice the same as saying that the condition
is fulfilled. Instead of saying: “if y is not fulfilled one skips the condition y— z”
one can say “if y is not fulfilled, one regards y — z to be satisfied”. A moment
of thought shows that the condition y— z will thus always be fulfilled whenever
-y Vz.

2.2.12 Exercise. Check that (¢ — 0) = —a holds in any Boolean algebra.

2.2.13 Exercise (from the exam on 2005-08-23). Write the following expres-
sions in disjunctive normal form: —(=(x A 2) = x) = ((z Vy) Ay).

p 2.2.14 Definition. By a <> b we mean that (a — b) A (b — a).

2.2.15 Exercise. Make a truth table for <». One column for a, one column
for b and one column for a < b.

2.2.16 Exercise. Make a truth table for the following expression:
(zAhw—=yVz)e(yVeVo(wAz)).

You do not need to unwind the definition of <+, but regard it as an operation
with its own truth table.

2.2.17 Exercise. Give an expression a which has the following truth table.

= e e N F ]
— 0 O R RO o
— Ok OO Olw
— OO R M~=F OO

2.2.18 Exercise. Simplify the following expressions using Boolean algebra.
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a <> b can be thought of as “a
and b are equally true”. One

calls <+ equivalence. It has as
low precedence as —.

a+»b=1if and only if a = b.
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)
)

c) (xAN—zx)—y
) xaVy— -z Ay

2.2.19 Exercise. Show that the inverse is unique; that is, that if z Ay = 0
and x Vy =1, then y = —z.

Hint. Solve the equation y = -z using the standard methods.
2.2.20 Exercise (from the exam on 2008-01-09). Simplify (zVy) — (mx A y).
2.2.21 Exercise (from the exam on 2007-10-18). Simplify: (y V) A (x — y).

2.2.22 Exercise (from the exam on 2008-01-09). Solve the equation x A (y —
z)=(xAy) = (x A2).

2.2.23 Exercise (from the exam on 2007-10-18). Solve the equation —(z A
YA(mzVz)==(yAz)— 2z

2.3 Summary

You have learnt how to solve equations in Boolean algebras. We have also
introduced implication, which will be important during the whole course. We
will not go further into Boolean algebra. The ability to see when two Boolean
equations are equal (by solving equations!) is important to decide under which
conditions formulas have the same truth value. But it is more important, for the
rest of this course, to have the ability to compute algebraically using Boolean
algebra.
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Chapter 3

Inductively defined sets

3.1 Need for a simple set theory

Anyone who questions the validity of a mathematical result is referred to the
proof. He or she must find a weakness in the proof for his or her objection
to be taken seriously. The proof is constructed purely on logical steps, so to
be able to rely on the proof, one has first to rely on the logic applied. How
does one know that it is sound? One method is to use mathematics to prove
that it is, but then one runs into an uncomfortable circular reasoning: one
justifies mathematics saying that it is correct by the logical laws, which are in
turn justified by saying that we have mathematically proven they are correct.
Imagine that if the logic is wrong, it will let us do wrong mathematics! In that
case one perhaps can, using wrong mathematics, prove that the logic is correct,
even if it is not.

Few logicians today believe that one can do logic fully without mathematical
methods. Therefore, it is doubtful whether logic in itself could be used as a
foundation of mathematics entirely. However, one can settle for a small amount
of mathematics when one studies logic, and then the logic can be applied to
check more advanced mathematics. The mathematics one needs to do basic
logic is a very simple kind of set theory. It is “simple” not in the sense that it
should be very easy to understand, but in the sense that it does not have to
be powerful enough to contain all mathematics — it is sufficient that it gives us
tools for handling what we need to do logic.

The sets we need are all inductively defined. That means that one can
handle them in such an easy way that it ressembles manipulations in a pro-
gramming language. In fact, functional programming languages such as OCaml
has support for inductively defined sets (which are called inductive data types).
The most well known inductively defined set is the set of the natural numbers,
which is therefore a good first example.

3.2 Natural numbers

0, 1, 2, 3 and so on are called natural numbers. From that explanation we can
infer which mathematical objects are denoted by “natural numbers” but does
it actually say what they really are? For example, does it answer the question
of what the natural number 3 really is? A moment of thought reminds us that
the natural number 3, for instance, could be a number of things (the property
of being three things) or a point in the number line, or many other things. It is
difficult to find an explanation which answers in an exhaustive way what the
number 3 is.

One can then assert that the different areas of applications have something
in common, which leads us to use the label “natural numbers”. This common
thing reveals itself already in the fact that we can explain which are the natural
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If you learn the principles for
inductively defined sets, you
will understand the rest more
easily, since everything we are
going to do follows from these
principles.
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Origin: from the latin origo,
beginning.

The symbol s is traditionally
used and stands for
“successor” .
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numbers by saying something as simple as “0, 1, 2, 3, and so on”. According
to this explanation, the essential property of the number 3 is that it is the
successor of the number 2, which is in turn the successor of the number 1,
which in turn is the successor of the number 0. We say nothing about what
the number 3 can be used for or in which contexts it occurs. The only thing we
communicate is the counting principle, namely, that one can get the natural
numbers through

e starting,
e continuing.

These two points say the essential about counting using natural numbers. We
use the natural number 3 for a certain number, since we can count “one, two,
three” when we have to deal with three things. In the same way, we use
natural numbers for certain points on the number line, since these points can
be constructed through the principle of starting and continuing: one chooses a
beginning, origin, and then continues by pointing into the line in equally long
distances, one after another, in a given direction.

This simple explanation of what natural numbers are, that we have just
given, shows why we, with our limited mental capabilities, can succeed in han-
dling this infinitely large set of natural numbers: it is not required that we
think of infinitely many elements at the same time, but only that we under-
stand the two ways in which natural numbers can be constructed. The whole
set of natural numbers is given (induced) by these two principles, so one says
that it is inductively generated by them. That it is “infinite” only means that
there is no limit regarding for how long one can continue generating natural
numbers.

We have already the foundations of a theory of inductive definitions. We
have created natural numbers and will later, similarly, create other sets which
are needed in logic. To do so in an orderly way, we need a better notation than
the one we used above. Let us, therefore, reformulate the two rules for creating

a natural number:
neN

0eN s(n) eN "’

This already looks more cryptic, but it is nothing else than a way of writing
the two rules “one begins” and “one continues”. Every rule is symbolized by
a horizontal line. Above each rule we can see what one needs to be allowed to
apply it. Under the line we can see what one is allowed to conclude by the help
of this rule. The rule on the left has nothing above the line, so one does not
need anything to be able to apply it. It says that one is allowed to conclude
that “0 is a natural number”. In other words: it says that “one begins”. The
rule on the right says that if one has a natural number, called n, one is allowed
to get a new natural number, called s(n). Thus, one only says that for every
natural number n, there is a successor. In other words: the rules says “one
continues”.

The two rules can, in the programming language OCaml be applied to define
a data type of natural numbers:

(3.2.1)

type n =
I 0
| Sofn

These two rules tell us everything about what natural numbers are, if we
mean by them the string of words used to count. In contrast, they say very little
about what properties natural numbers have. For example, it is still difficult to
comprehend why Fermat’s last theorem is true, even though we know precisely
what objects it is about. Nor does the definition say anything about how one
can use the natural numbers. The connection to numeration, to points on
the number line, etc., is not reached at all by the definition. Furthermore, we
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3.2 Natural numbers

usually count “0, 1, 2, 3, and so on”, rather than “0, s(0), s(s(0)), s(s(s(0))),
and so on”. This is done, of course, because it is confusing to say “the successor
of the successor of the successor of zero”. The point is that the idea of natural
numbers has to do with the fact that we use successors, but not necessarily
that we call them “successors” in our everyday language. In fact, we have to
explain for those who are learning to count and read digits that, for instance,
4 is the successor of 3. That is, we must define:

a =5
g Iz
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& |l
®
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and then we must also explain that one uses two digits to denote the successor
of 9. We leave this for now, since it does not have any relation with inductively
defined sets, but rather to how we, in our culture, denote numbers.

We now proceed to define functions on natural numbers. Not even for this
any advanced set theory is needed. We have already encountered s, which
can be looked as a function of N into itself. It acts by associating, for every
number, its successor. We now define a function which shall decrease the value
of number one step. This is not possible to do for number 0, as it is “the
beginning”, so there is no smaller number in the set N. We therefore let the
decreasing function be 0 on the number 0.

Now, how does one define a function on N7 We shall define it for every
element, and there are precisely two sorts of elements, since there are two rules
to form elements in N: a natural numebr is either of the form 0 or of the form
s(n), where n is a natural number. We call the function p and define it on both
sorts:

def

p(0) =0 (3.2.2)
p(s(n)) = n. (3.2.3)

We therefore define the function by saying how it is computed for all sorts of
elements in the set.
In OCaml one can write the definition as follows:

let p = function
| 0->0
| S x -> x

Addition is defined in a similar manner, in two cases:

def

a+0=a (3.2.4)
a+5(n) = s(a+n) (3.2.5)

Addition occurs on the right side of (3.2.5). One therefore says that the defini-
tion is “recursive”. The computation of 3 4 2 is done as follows, by unwinding
definitions:

def def def def def

3+42=34+5s(1) =s(34+1)=s(3+5(0)) = s(s(34+0)) = s(s(3)). (3.2.6)

We can now use the definition of 4 and 5 reversely, so that we get s(s(3)) =

5(4) = 5 and we can give the answer “5” as the result of this computation.
In OCaml one must specify that + occurs on the right hand side by writing
rec for “recursive” in the definition:
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‘ p is used for Predecessor.

Here we use the definition of
+, 2 and 1.
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let rec plus a = function
| 0> a
| Sx ->8S (plus a x)

The definition of brings nothing new, except that one can choose to have
the recursion in the first argument, if one wants to:

0-a=0 (3.2.7)
s(n)-a= (n-a)+a (3.2.8)

In the definition of exponentiation, the recursion has to occur in the second
argument:

a® = (3.2.9)
as™ g g, (3.2.10)

We can now compute in a completely automatic way, by unwinding definitions,

23 = 95(2) (3.2.11)
=22.2 (3.2.12)
Ll 95 . 9 (3.2.13)
= (2'.2).2 (3.2.14)
(2500 9. 2 (3.2.15)
E((20-2)-2)-2 (3.2.16)
= ((1-2)-2)-2 (3.2.17)
= ((s(0)-2)-2)-2 (3.2.18)
=Z((0-2+2)-2)-2 (3.2.19)
= ((042)-2)-2 (3.2.20)
= ((0+5(1))-2)-2 (3.2.21)
= (s(0+1)-2)-2 (3.2.22)
= (s(0 + 5(0)) - 2) - 2 (3.2.23)
= (s(s(0+0))-2)-2 (3.2.24)
= (s(s(0))-2) -2 (3.2.25)

and so on. It is apparent that this is an extremely time consuming process,

but it follows simple principles and the definitions clearly convey the idea of

how computation works. For more efficient calculations one has to find smarter
ways to compute the result.

For the sake of completeness, we also consider the definition of minus. Since

we have no negative numbers, we let a — b be zero in case b is greater than a.

a—0=a (3.2.26)

a—s(n) = pla—n) (3.2.27)

3.2.28 Exercise. Compute 142, 1-2 and 1 — 2 by unwinding the definitions
(no short cuts!).

3.2.29 Exercise. Describe what the following function does (defined on nat-
ural numbers):

f(a,0) = a
fla,s(n)) = s(f(p(a),n))
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3.3 The algebra of two elements

3.3 The algebra of two elements

We can define the algebra with two elements inductively. We call it Boole.

(3.3.1)

0 € Boole 1 € Boole

The operations are defined using the same principles as for natural numbers.
Since the set is defined by two rules, there are two rows when we define func-
tions.

P 3.3.2 Definition.

def def def

-0=1 aN0 =0 aV0=a

-1E0 anl=aq aVv1=1
3.3.3 Exercise. Use Definition 2.2.6 to compute a — 0 and a — 1 if the other
operations are defined according to 3.3.2.

3.4 Induction and recursion

We have already seen the principle of recursion: when a set is inductively
defined, one defines functions from it by giving the function values for the
different cases that can occur. That is how we defined predecessor, as well
as addition, multiplication, and more, as well as the Boolean operations. An
important sophistication of recursion is that the computation of a value can
lead to a new expression that in turn has to be computed, and which in itself
contains the function which is to be calculated. For instance, if one tries to
compute a+ s(b), one gets the expression s(a+b), which itself contains +. One
has to be careful not to give definitions which lead to infinite computations.
For example, it is not allowed to define a function f as:

f(0)=0 (3.4.1)
f(s(n)) = f(s(s(n))) (3.4.2)

since computing f(1) would lead to a series of computation steps which never
end. It is difficult to be precise as to which recursive definitions are acceptable
and which must be avoided. This is a question better reserved for deeper
studies on inductively defined sets. We shall not cover that in the course, but
will content ourselves to verify manually that each computation in a recursive
definition terminates after a finite number of steps.

Related to recursion is induction. While recursion is used for defining func-
tions, induction is used to prove things about inductively defined sets. These
are two different tools, but the way of working with them are so alike that is
very easy to confuse them.

The idea in both recursion and induction is the following. Inductively de-
fined sets are described by a number of rules. Every element in an inductively
defined set is therefore in one of the forms which occurs underneath these rules
lines. For example, natural numbers are either of the form 0 or s(n). If one
wants to define a function on all natural numbers, or prove a theorem about
all natural numebrs, it is sufficient to consider numbers of each of these forms.
Furthermore, one can assume that the function values, or the validity of the
theorems, are already established for the parts involved. If, for example, one
defines a function on the natural numbers and considers the case s(n), one
assumes that the function value on n is already given. If one, in a similar fash-
ion, proves a theorem about natural numbers and considers the case s(n), one
assumes that the validity of the theorem is already given in the case n. These
hypotheses, the inductive hypothesis, are justified by the fact that the set is
built up only by these given rules. Therefore, one only needs to check that the
validity of the theorem is preserved in every step of this process.

We will consider some examples of proof by induction.
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3.4.3 Theorem. For every natural number x we have 0 + x = x.

Proof. We shall prove the theorem in two cases, since there are two ways of
constructing natural numbers (3.2.1).

1. z is of the form 0. In this case, we need to show that 0 + 0 = 0, but this
follows directly from the definition of 4 (3.2.4). This case is, thus, clear.

2. z is of the form s(n). In this case we need to show that 0+ s(n) = s(n).
we use (3.2.5) and see that the left hand side is transformed into s(0+mn).
The inductive hypothesis says that 0+ n = n, so s(0 4+ n) = s(n). Then
this case is also covered.

O

Not only with natural numbers can one do proofs by induction. It works
for all inductively defined sets. In some cases, such as the case Boole, no
inductive hypothesis occur, since the rules (3.3.1) have nothing above the line.
The following theorem illustrate this:

3.4.4 Theorem. In the set Boole, for every element x we have x A x = x.
Proof. Since Boole is defined by two rules (3.3.1) there are two cases to check.

1. 2 is of the form 0. In this case we need to show that 0 A0 = 0. But it
def

follows from the definition that a A0 = 0.

2. x is fo the form 1. In this case we need to show that 1 A1 = 1. But it
def

follows from the definition that a A 1 = a.
O

Later, when we define more complicated sets inductively, we shall have more
complicated induction proofs — more cases and more inductive hypothesis. The
principles are always the same: for every rule we have, defining the set, one gets
a case to consider, and one gets an inductive hypothesis for every expression
above this rule’s line.

3.5 Summary

You have seen how one can introduce and reason about inductively defined
sets without referring to more advanced set theory or more advanced results
in mathematics. An example is the set of natural numbers. You have seen
how the foundations of arithmetic is built according to these principles and
using recursion. It has been explained why inductively generated sets lead
naturally to induction proofs and recursion, as well as how these tools are
applied. The most important for you to take into account for the rest of this
course is precisely the insight of how to define sets inductively and perform
inductive proofs, as well as how to define functions using recursion.
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Propositional logic
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Chapter 4

The language and semantics of propo-

sitional logic

4.1 Logical formulas

This course is about mathematical logic, which means that one handles propo-
sitions in a mathematical way. There is no more mystery in this than there
is in mathematics about natural numbers; we just have a set of propositions
rather than a set of numbers to work with. We simply change the definition of
natural number a little and we will get propositions rather than numbers.

To begin with, we need propositional variables; that is, symbols for arbitrary
propositions. We shall dedicate ourselves to formal logic, which is called like
that precisely because the logical rules should not be affected by what the
propositions mean — only the form shall be relevant. For instance, we will be
able to say things such as: if the propositions P; and P, are true, then the
proposition P; A Ps is true — and this will hold no matter what P; and P» stand
for. That is why one denotes them by non descriptive letters: to stress the fact
that their meaning can vary. It will not be sufficient with P, and Ps, there is
no limit to how many propositional variables we may need. Instead of deciding
the number of variables in advance, we leave it open and say it in the following
way: the set Pvar of propositional variables is defined inductively through the
following rules, where n counts how many propositional variables we want:

(4.1.1)

P, € Pvar P, € Pvar

We therefore have n such rules, and each and everyone of them says that
something is a propositional variable. This is not entirely satisfactory, since we
would also want to have composed propositions such as P; A P,. We shall call
them formulas rather than propositions, since they are just formal expressions,
whose meaning depend on how one interprets P; and P,. More specifically,
we define the set Form inductively by the following rules, where Greek letters
are used as variables in Form in the same manner as we use Latin letters for
variables in N.
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Metavariables: ¢,1,...

Object variables:
PP, ...

On one hand, Greek variables
are used as variables; on the
other hand, Pi,..., P, will
denote propositional
variables. These are two
different sort of variables.

The difference is that ¢, 1, ...
stand for arbitrary formulas,
while P1, Pa, ... are specific
formulas which one can think
of as variables, namely, by
imagining that they stand for
propositions such as “the sun
is shining” or “the grass is
green”.

Compare this with the set of
polynomials- with real
coefficients-. In this set, x is a
specific element, namely the
polynomial z. we say such
things as “let p be an
arbitrary polynomial”, but we
cannot say “let z be an
arbitrary polynomial”. Here p
varies over the set of
polynomials (p is a
metavariable), while x is fixed
as symbolizing a variable (z is
an object variable).

In practice, this difference
means that we can say things
such as “let ¢ be any
formula” while the same
meaning should be
nonsensical if we exchange ¢
for P;, which could never be
any formula — since P; is a
specific fixed formula.
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Note that the set Form
depends on n. We could write
Form(n) instead of Form, but
in practice we will not have
any difficulties if we omit n.

Since A, V, — are used to join
formulas together into bigger
formulas, they are called
connectives. We will even call
T and L connectives, more
specifically nullary
connectives.

Parentheses are used to say in
which order one constructs a
formula.

e sometimes it is
important to put
parentheses,

e sometimes they are not
needed.

30

P 4.1.2 Definition.

P, € Form P, € Form

T € Form

1 € Form

p € Form 1 € Form
(¢ Ap) € Form

¢ € Form 1 € Form
(p V) € Form

¢ € Form 1 € Form
(¢ = ) € Form

The formula T should be thought of as a proposition which is always true,
while L symbolizes a proposition which is always false. You may miss = from
Boolean algebras. We will omit this operation, since it is cumbersome to handle
too many of them. Instead, we will look at = as an abbreviation of ¢ — L
(compare Exercises 2.2.12 and 3.3.3).

» 4.1.3 Definition. We introduce the following abbreviations, if ¢, are for-

mulas:

0= (p— 1)
P E (=)A= 9)

If we want to write the proposition “the sun is shining and the grass is
green” as an element in Form we can let the variable P; stand for “the sun is
shining” and the variable P, for “the grass is green”, so that we can express
what we want with the formula P; A P>, which is an element of Form. We
must be careful if we have to express “the sun is shining, the grass is green
and I am happy” as an element in Form, since there are actually two formulas
which can express this. Spontaneously one might want to say P; A P> A Ps, but
we have not introduced the possibility of constructing ternary A-propositions,
only binaries. We must therefore differentiate the formulas constructed in the
following way:

P, € Form P; € Form

P, € Form (P2 A P3) € Form (414)
(P1 A (P> A P3)) € Form
respectively
P, € Form P, € Form
(P1 A\ P,) € Form P; € Form (4.1.5)

((Pl/\PQ)/\Pg)EFOl“m.

Note that parentheses can be used in the end formula to make it clear how it
is formed. Sometimes it is superfluous to know how a proposition was formed,
and then one can disregard parentheses, but sometimes they are necessary, for
example, Py A Ps is a “subformula” of P; A (P2 A Ps), but it is not a subformula
of (P1 A Py) A Ps, so when we later deal with subformulas, it will be impossible
to be careless and write “P; A P, A P3”. In other contexts, it will often not be
a problem

In the definition, we have not said a word about the fact that we will let A
symbolize “and”, and so on. Precisely as in the case of the natural numbers,
whose meaning could be numeration, points on a number line or something
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4.2 Semantics

else, we will not mention in the definition itself what we use the formulas for.
Until further notice, they will just be empty formal expressions, whose meaning
we can decide upon later.

It is important to remember the difference between what we have just done
and Boolean algebra. In Boolean algebras we have, for instance, a A a = a, but
this is not true in the set Form of formulas. The formula P; A P; is a different
formula than P;. The equality = here means the same formula, not the same
value. The set Form is simply not a Boolean algebra, the rules of computation
do not hold.

4.1.6 Exercise. Derive, as in (4.1.4) and (4.1.5):
a) ((PL— P2) A Ll) € Form
b) —P; € Form

¢) L+ T e Form

4.2 Semantics

In the previous section we introduced the set Form of propositional formulas,
but mentioned only vaguely how the formulas should be interpreted. In this
section we shall formulate it more mathematically.

First of all, we say that the basic formulas P, ..., P, can be interpreted
in many ways. One can think of them as “the sun is shining” or “the grass
is green”, but also as mathematical propositions like “3 is a prime number”
— and even as false mathematical propositions: “all prime numbers are odd”.
When we think of the formulas Py, ..., P, as specific propositions, we say that
we give an interpretation of the formulas. The formulas are the same, but
the interpretations can vary in infinitely many ways. Often one denotes an
interpretation by A. One says that the formulas Py,..., P, are interpreted
as the propositions P, ..., PA. An interpretation is thus a sort of function,
which for every propositional variable P; assigns a proposition PiA. Since the
propositional variables are interpreted, we automatically get an interpretation
of all formulas by reading A as and, V as or, — as entails (or as if ... then
...), T as the true and L as the false. As pointed out when we were doing
Boolean algebra, these expressions from natural language are often ambiguous.
Therefore, one uses truth values to be more precise. The truth value of a
formula is 1 if it is interpreted as a true proposition, and 0 if it is interpreted as
a false proposition. One often denotes truth values by double square brackets.
Since this is a function on Form, which is inductively defined, the definition
becomes recursive.

P 4.2.1 Definition. The truth value of a formula is an element in Boole deter-

mined by an interpretation A through:

1 if PA is true
Pl g 4.2.2
ﬂﬂ{owﬁme (4.22)

[T1=1 (4.2.3)
[L]1=0 (4.2.4)
[ Ayl = [l AT (4.2.5)
[ Vol = [e] v [¥] (4.2.6)
[ = 9] = [o] = [¥] (4.2.7)

Since [] depends on the interpretation A, one often writes [¢]*. When
there is no possibility of confusion, though, one only writes [¢].

4.2.8 Exercise. Check that the following holds for all formulas ¢, 1.
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The set Form is not a
Boolean algebra, even though
the notation is very similar!

Py is a formula, P{* is a
proposition
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The language and semantics of propositional logic

The word tautology is
explained in dictionaries as
“unnecessary repetition”, but
it is not in this sense that it is
used in logic, although the
etymology is the same. In
antiquity, propositions of the
type “humans are humans” or
“odd numbers are odd” used
to be considered. Here, there
is certainly a needless
repetition, but logicians have
instead focused on the
obviousness of these
propositions. Already Fredrik
Afzelius® (1839) wrote:
“Analytical judgements, in
which the predicates as well
as its characteristics, are not
obviously contained in the
subject, but which completely
coincide with themselves are
called tautological; for
instance, humans are
humans.”® Etymologically,
the prefix “tauto” has the
same origin as “auto” and
means self, while “logy”
comes from the greek “logos”
and can mean both word and
reason, rationality, clarity.
One can thus translate
“tautology” directly as “self
word” (repetition) or
“self-evident”.

9Afzelius (1812-1896) was a
teacher of philosophy at Uppsala
University, and an early exponent
of Hegel’s ideas in Sweden.

bSuggested  translation  of
“Analytiska Omdomen, i
hvilka Predikatet icke blott

inhalles i Subjektet sasom dess
K& nnetecken, utan alldeles sam-
manfaller kallas Tavtologiska, t.
ex. Menniskan &r Menniska.”
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a) [~¢] = —[l.
b) [e < ¥] = [¢] < [¥].

Hint. It may look obvious, but the problem is that we have defined
the operation differently in Boolean algebras and in Form. Use the
definitions 4.1.3 and 2.2.14, as well as Exercise 3.3.3.

4.2.9 Example. Assume that Pi* and Ps* are true. Compute [~(P;VPy)— L].

Solution.

[(PLVP) = 1] = [~(PV P)] =[] (4.2.10)

= ([P V[P]) — [1] (4.2.12)

= (1Vv1)—=0 (4.2.13)

e 150 (4.2.14)

50 (4.2.15)

=1 (4.2.16)

O

4.2.17 Exercise. Assume that Py}, Pst, Pf* are false, while Ps* and P:* are
true. Compute [=(Py — —P3) A (P; — P5)]. Justify!

4.2.18 Example. Compute [(P,V —(P2 A P3)) — T].

Solution. Here we do not need to know whether P*, Ps', Ps* are true, since
Exercise 3.3.3 allows us to go almost directly to the answer.

II(Pl V _|(P2 A\ Pg)) — TH = [[Pl V _|(P2 A\ P3)]] — [[T]] (4219)
=[PV (P2 AP3)] =1 (4.2.20)

=1 (4.2.21)

O

With some experience, one sees that while calculating truth values, the
recursion makes the square brackets “move in” into the smaller parts of the
formula. One can therefore skip several steps.

Solution Example 4.2.9. [-(PLV P) = 1] ==(1V1) 0= 0—-0=1. O
4.2.22 Example. Compute [(Py — P2) V (P, — Py)].

Solution.
[(Pr = Po) v (Po = P1)] = ([P = [P2]) V ([P] — [P]) (4.2.23)
=a[P]V[P]V-[P]VIFA] (4.2.24)
=1 (4.2.25)
O

Here we have an example where one does not need to know if the variables
involved are interpreted as true formulas or not. The formula has value 1 in all
interpretations — we say that it is “true in all interpretations”. Such a formula
is called a tautology.

» 4.2.26 Definition. A tautology is a formula which is true in all interpretations.

If one would like to investigate if a formula is a tautology, one could check,
using Boolean algebra, if its truth value is 1 no matter what the values of the
propositional variables are, as we did in the previous example. Another way is
to construct a truth table for the formula.
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4.2 Semantics

4.2.27 Example. Check using a truth table that (P, — P) V (P, — Pp) is a
tautology.

Solution. Below P; and P, we write the corresponding truth values in all pos-
sible combinations. In general we write the table as usual:

(P1—>P2)\/(P2—)P1)
01 0 1 010
011 1 100 (4.2.28)
1 0 0 1 0 1 1
1 1 1 1 1 1 1

Answer: since there are only ones in the rows underneath V, the formula is a
tautology. O]

If one chooses to compute with Boolean algebras, it is convenient to use the

following definition When one calculates using ~

one does not need to put so

p 4.2.29 Definition (logical equivalence). If ¢, are formulas, then ¢ ~ many parentheses. The fact
means that [¢] = [¢] is true in all interpretations. that Py V P, V Py can be

. interpreted as two different

4.2.30 Example. Check, using Boolean algebras, that (P, — Py) V (P> — Py) formulas does not matter,

is a tautology. since their value is the same.

Solution. (Py — Py)V (Py— P) = =PV PV PV P ~T. O

4.2.31 Exercise. Show that if ¢, are formulas, then ¢ <+ is a tautology if
and only if ¢ = 1.

A difference between = and

~-
~:

4.2.32 Exercise. Decide which of the following formulas are tautologies.
PLAPL # Py

a) —|(P1 A\ P2) <~ (P1 — —|P2) PIANP =~ P

b) (P — P2) V (P, — P3)

c) (P = (Pa— P3)) < (P A Py) — Ps)

d) (PLAPy) = (PaV Ps)) < (wPLV P,V PV Py)
Hint. 1t is often convenient to use Exercise 4.2.31.

4.2.33 Exercise (from the exam on 2003-01-09). Decide whether the following
formula is a tautology:

(Pg\/Pl—>_\P2/\P3)—>(P2\/_\P3—>_\P1).

4.2.34 Exercise (from the exam on 2002-08-20). Assume that ¢, ¥, o are
formulas that satisfy:

pANorYAo
pVox=iyVo.
Show that ¢ ~ .

4.2.35 Exercise (from the exam on 2004-10-18). Decide whether ((Py— P;)—
Py) — P, is a tautology.

4.2.36 Exercise (from the exam on 2005-01-07). Decide whether ((P,— P;)—
Py) — P is a tautology.

4.2.37 Exercise (from the exam on 2005-08-23). Is
((Pl/\PQ)—)Pg)(—)((Pl —)Pg)\/(Pz—)Pg))

a tautology?

4.2.38 Exercise (from the exam on 2004-08-17). Decide whether (P;——Pp)V
- P, is a tautology.
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The language and semantics of propositional logic

The term model was coined
when Felix Klein (1849-1925)
constructed a “model” of
geometry with the negation of
the parallel axiom; that is, a
new interpretation of the
geometric concepts in which
the parallel axiom is false.

Do you understand the
difference between A E ¢ and

P Ep?

34

» 4.2.39 Definition. By A F ¢ it is meant that [[go]]A = 1. In that case one says
that “p is true in A” or that “A is a model of ¢”. If I is a set of formulas, “A
is a model of I'” means that A is a model of every formula in I'.

» 4.2.40 Definition. By ¢1,...,p, F @ it is meant that ¢ is true in every inter-
pretation in which 1, ..., p, are true. One says that ¢ is a logical consequence

of Y1,...,¥n.

4.2.41 Exercise. What does one get from Definition 4.2.40 when n = 1 re-
spectively n = 07

4.3 Summary

You have seen how the set Form is defined and how one defines important
functions on it by recursion. An example of such a function is the truth value
function [ -]. You have encountered the term interpretation and have prac-
ticed deciding whether a formula is a tautology, that is, whether it is true in
every interpretation. You have seen how one can use truth tables for this, as
well as algebraic methods for Boolean algebras. The most important thing to
take with you for the rest of the course is the understanding of the notions of
interpretation and tautology as well as an insight of what the set Form consists
of. The notation [[go]]A will be used a lot, so you should make sure to have a
good understanding of it.
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Chapter 5

Natural deduction

In the previous chapter we defined how truth values for formulas are calculated
in various interpretations. We shall now forget the interpretations for a while
and think about logic in yet another way. In the next chapter we shall prove
that what we do here is in fact “sound” regarding the semantics (Soundness
theorem 6.1.5, page 45).

Now we shall instead approach the formulas reminding ourselves how one
usually reasons about and, or and if ... then ... and try to expose such
rules with a horizontal line as we have previously seen. We shall discuss some
different rules, and then, little by little, a limited set of rules will emerge. The
final rules are collected in Figure 5.1 on page 40. It is important that you learn
these rules carefully. They have to be used precisely as they stand, with ¢, ¥, o
substituted by arbitrary formulas. What the various dots and square brackets
mean will be explained soon.

5.1 Conjunction

What does one have to know to conclude that the formula ¢ A 1 symbolizes
a true proposition? The typical situation is that one knows that ¢ and %
symbolize true propositions. We therefore establish the following rule:

© true 1 true
@ A true

(5.1.1)

For the sake of simplicity, we will skip, in what follows, the label “true”. We
will write instead
e ¥

eAY
This is not the only rule we need for A. With it we can only introduce con-
junctions, but we can never get rid of them. We therefore call this rule an
introduction rule and we also introduce two elimination rules

(5.1.2)

N N (5.1.3)
@ (@

which says that if ¢ A ¢ symbolize a true proposition, then so does ¢, as well

as 1.
We might as well establish rules for quinary conjunction:
$1 P2 ¥3 P4 ¥5 (5.1.4)
P1 NP2 NP3 Npa N s
w1 A2 A3 Apg A s P1 A P2 Az Npa A ps (5.1.5)

¥1 ¥s
but we will just consider binary conjunctions, since those are the ones we have
in Form. Although it is worth mentioning that for an n-ary conjunction we
will get:

@© 2017 Jesper Carlstrom

We construct derivations
which graphically look like a
tree. It is often easier to
construct them from below,
but they are best read from
top to bottom. When one
speaks or writes about a
derivation, one expresses
oneself as if what is below
comes after what is above,
even though the derivation is
constructed in the other way
around.
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Natural deduction

The conjuncts are formulas
which are glued together by
applying A to get more
complex formulas.

We say “derive” when we
construct these trees, but we
cannot yet be certain that the
trees work to prove things.
We shall show later that this
is the case, but until then you
should look at the trees as
pure formal mathematical
objects that we manipulate.

Remember the difference
between E and F.
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1. one introduction rule which consists of n formulas above the line and the
n-ary conjunction itself underneath the line,

2. n elimination rules which consist of the conjunction itself above the line
and— in the i-th elimination rule- the i-th conjunct underneath the line.

This perhaps comes useful to us, since we have a 0-ary conjunction in Form —
given that we have decided that T is such a thing. Thus, it should have an
introduction rule which has 0 formulas above the line and the formula T below
it:

- (5.1.6)

According to the same analogy, it should have 0 elimination rules. Thus, the
only rule we have about T says that without knowing anything in particular,
we can conclude that T symbolizes the true proposition.

With the rules we have just written down, we can derive in the shape of a
tree, for instance, that the formula (T AT)A (T AT) symbolizes a true formula.

T T T T
TAT TAT
(TAT)A(TAT)

(5.1.7)

One calls this way of deriving formulas natural deduction, since it ressembles
how one reasons informally in mathematics.
One can also, starting with the formula P; A Ps, derive the formula P, A P;.
P APy P APy
Py Py
PN Py

(5.1.8)

Observe the difference between (5.1.7) and (5.1.8). In the former derivation,
all formulas at the top of the tree have a line above them, which meant that
we could conclude that they symbolize true propositions. In the latter tree,
there are no such lines, and that is sensible if we consider that P; A Py does
not always symbolize a true proposition — its truth value depends on how we
interpret P; and P,. In the first case (5.1.7) one says that one has “derived
(TAT)A(T AT)” and writes

F(TAT)A(TAT) (5.1.9)
to denote that there exists a derivation of the formula. In the second case
(5.1.8) one says that one has “derived P> A Py from P; A Py” and writes

(Py APy (Py A Py) (5.1.10)
to denote that there is a derivation from P; APy to P, AP;. One thinks of Py AP,
as an assumption (sometimes called hypothesis), so that (5.1.8) symbolizes the
argument.

Assume that P; A Py is true. (...) Then P, A Py is also true. (5.1.11)

5.2 Implication

When one has done an argument as (5.1.11) in a mathematical proof, one
usually summarizes the situation by claiming an implication:

IfPl/\Pg,thenPQ/\Pl.
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5.2 Implication

Such propositions are what we symbolize with —. From this we find the natural
introduction rule for —: if one could derive a formula 1) from a formula ¢, then
@—1) is true. Furthermore: the formula ¢ was an assumption when we derived
1, but it is no longer used as an assumption when we have concluded that ¢ —1)
is true. Consider, for example, the following argument:

Assume that n is odd. (...) Thus, n? is odd. Therefore, it is true
that if n is odd, then n? is odd.

The last sentence says that “if n is odd, then n? is odd”, it does not say “assume
that n is odd, then it is true that if n is odd then n? is odd”. The assumption
that n is odd is only used during the argument, but it is later discharged.
One marks discharged assumptions by putting them within square brackets.
Therefore, the rules of implication introduction become:

[«]
¢ (5.2.1)
¢ =1

Here we have a big difference compared to all the previous rules we have ex-
pressed in this line form. In these rules, there were the formulas which were
above the line the ones one needed to be able to apply the rule. Here, it is the
whole derivation above the line one has to possess.

When one discharges an assumption, one sometimes says one removes them.
One can remove as many instances of an assumption as one wants — from zero
to several billions. In practice, one almost always wants to discharge as many as
possible. In the following example there are two instances which are discharged:

5.2.2 Example. Derive (P; A Py) — (P2 A Py).
Solution.
[Py A Py [P1 A Ps)
Py P
PoNPy
(PyAP2) = (P, A\ Py)

O

In the following example, which is also correct, there are no instances of the
assumption which are discharged:

5.2.3 Example. Derive P, — T.

Solution.

T
Pl—)T

5.2.4 Exercise. Derive (P; A (Py A P3)) — ((Py A Py) A Ps).

For the implication elimination we have the following rule. It says that it
is correct to conclude that n? is odd if one knows both that it is true that “if
n is odd, then n? is odd” and that “n is odd”.

p=YP @
(G

5.2.6 Example. Derive (p A ) — o from ¢ — (¢ — o).

(5.2.5)
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While the previous sort of

rules are called inference rules
one often calls this latter form

of rules deduction rules. This
is not something you need to
remember.
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Natural deduction

The conjuncts are formulas
which are glued together by
applying V to get more
complex formulas.
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Solution.
[p A Y]
p—=W—o) ¢ [pAY]
Y=o 0
a
(pANY) =0

O

As you can see, it starts getting difficult to see which rule is applied where.
One therefore puts some small markings to the right of the line. One writes I
with the introduction rule and E with the elimination rule. Furthermore, one
writes where the assumption is discharged by enumerating them. The previous
tree is therefore given the following markings:

[o A ]! .
p—=(W—a) o [p Ay
—F — AFE
Y=o v
—FE
ag
wrp)—o

5.2.7 Exercise. Derive ¢ — (¢ — o) from (p A 1)) — o and give the tree the
correct markings.

5.2.8 Example. Derive P, — P;.
Solution. One could do it in the following way:
(P]' [P

P AP

P
—_— =
P — P

NI
NE

I

This seems to be unnecessarily long, though. Instead, one could do it like this if
only one accepts that the “tree” which is symbolized by the vertical lines in the
implication-introduction rules could be a single formula: P;. It then works as
both an assumption which is discharged and a formula which is derived under
the assumption.

[P

——— 5n
P — P

We will consider such derivations to be correct.

5.3 Disjunction

The derivation rules for disjunction will in general be dual to those of conjunc-
tion. For an n-ary disjunction we get:

1. n introduction rules which consist of the disjunction itself under the line,
and above the line, in the ¢-th introduction rule, we have the i-th disjunct.

2. One elimination rule.

The introduction rules are thus like the conjunction elimination rules, but
turned upside down.

Pi
m . (5.3.1)
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5.3 Disjunction

It is tempting to do something similar with the elimination rule. Unfortunately,
this would not work very well, since it would mean that we would get more
formulas under the line, which would not work quite well with our other rules.
Instead, the elimination rules should be like:

[801] [‘P.n]

g

At first glance, this rule may seem somewhat difficult to read. The idea behind
the rule is that if we know that ¢1 V ---V ¢, is true, and we have derivations
of o from each and every one of ¢1,...,¢,, then o must be true.

The vertical dots symbolize derivations precisely as in the case of implica-
tion introduction. The disjunction elimination also discharges assumptions. It
is important to understand that discharging ¢; must only occur in the corre-
sponding subtree; that is, the one which is symbolized by the dots under ¢;. In
this subtree, however, one can discharge as many instances of ¢; as one wants
— from none to millions.

For a binary disjunction we get the introduction rules:

@ Y
7 5.3.3
VY VY (5.33)
and the elimination rule:
el [l
: (5.3.4)

For our nullary disjunction 1 we get, according to the same pattern, 0
introduction rules, and the elimination rule:

= (5.3.5)

o
The fact that we do not get any introduction rule should be interpreted by the
fact that we are never allowed to conclude that | symbolizes a true formula.
The elimination rule means that if we have concluded that L is true, then we
can also conclude that o is true, for any formula o. We can look at this as
saying that one might as well “give up” and interpret everything as true if one
has succumbed to interpret L as true. A better explanation I personally think
is reasonable is to simply look at | as a nullary disjunction and observe that
the rule follow the pattern. It is us who decide what L should mean, so we are
free to say it should be a nullary disjunction, from which the rule follows.

5.3.6 Exercise. Show that ¢ F ¢V L holds for any formula ¢, i.e. that one
can derive ¢ V L from ¢.

5.3.7 Exercise. Show that one can derive ¢V ¢ from ¢ V¢, i.e., that o Vo
1 V ¢ holds for any formulas ¢, 1.

5.3.8 Exercise. Show that ¢ V L F ¢ is true for any formula ¢, i.e., that one
can derive ¢ from ¢V L.

5.3.9 Exercise. Derive ¢ V ¢ — . (In other words, construct a derivation
without any undischarged assumption.)

5.3.10 Exercise. Derive (¢ V)V o — oV (¥ Vo).
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The assumption ¢; is only
allowed to be discharged in
the subtree symbolized by

[¢04]

a.
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—TI
=
® (0

NI
eAY
L VI v vI
eV oV
(]
W
—1
o=

1
— 1F
a
oA AP
NE NE
¢ (0
[l (Y]
pVa o c;'
VE
g
pe—=
— >E
()
[~o]
1
— RAA
g

Figure 5.1: Derivation rules for natural deduction in propositional logic
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5.4 Negation and equivalence

5.4 Negation and equivalence

We do not formulate any rules for — and <+, because these operations are defined
in terms of others (Definition 4.1.3). The following derivation is therefore
correct:

[1]!
_J_ — 1 F TI
T5-1 — 12 ST — I3 (541)
AT
T L

To see this, you can substitute - by 1 — 1, and so on.

The rules we have seen so far are not enough if one would like, for example,
to be able to derive the formula P; V —P; (you will be able to prove this in
Exercise 7.3.9). Therefore, one adds a specific rule for such purpose, called
RAA.

[-o]
i (5.4.2)
— RAA
o
It deviates in its form from the previous rule. It is in fact a strengthening of
the rule L E, since both allow us to conclude o from L, but RAA allows us also
to discharge as many instances of the assumption —o as we like. Using RAA
one can derive ¢ V = in the following way, for every formula ¢:

5.4.3 Example. Derive ¢ V —p.

Solution. .
[¢] u

[HleV-e)? eV
J_ —F
— =1
—p

VI
[—(p V —p)]? Ve
n —F
RAA>
pVop

O

5.4.4 Exercise. What formula does one derive if one changes the last rule to
—1I above?

5.5 The formal point of view

We have now gone through all the rules there are and that are allowed in natural
deduction. When correcting exams, though, it is apparent that many students
invent their own additional rules. This is not allowed. We will prove theorems
by natural deduction and the proofs of these theorems will use in an essential
way that no other rules other than the ones we have collected in Figure 5.1
occur. You should learn them by heart, which means that you should both
memorize them and understand how they are used. You should always mark
every rule you use by its name, it makes it clearer both to yourself and the
ones who read your derivation that the rules you use actually exist and are
applicable. You can look at derivations as a sort of game. The point is that
you succeed with the exercise by following the rules.

5.5.1 Definition. 1. By ¢1,..., ¢, F ¢ we mean that there exists a deriva-
tion that concludes ¢, according to the rules in Figure 5.1, where there
are no undischarged assumptions except, possibly, ©1,..., ©,.
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RAA = reductio ad absurdum.
This could be a distortion of
the phrase deductio ad
absurdum (derivation of the
impossible) which one finds in
older texts.

It is not mandatory to make
use of the formulas to the left
of F.
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2. One says that such a derivation is “a derivation of ¢ from ¢1,...,¢,".

3. When constructing such derivations, one says that one is “deriving ¢ from
@1’ A '741071”'

4. By F ¢ it is meant, in particular, that there is a derivation concluding ¢
without any undischarged assumptions.

5. One says that such a thing is “a derivation of ¢”.
6. When constructing such a derivation, one says that one is “deriving ¢”.

Though we take such a formal point of view on derivations, the rules we have
chosen are of course not randomly chosen. We have motivated the introduction
of the rules which we have collected in Figure 5.1. In principle we could add
more rules, but we are satisfied with those we have, since they are enough for
what we are going to do. We will prove this in Chapter 8: the rules we have
introduced is a complete system in the sense that everything which is true in all
interpretations, and which can be expressed in the language we are studying,
can also be derived through the rules we collected in Figure 5.1 (Completeness
theorem 8.2.3, page 62).

5.6 Miscellaneous exercises

5.6.1 Exercise (from the exam on 2004-01-08).
Give a complete derivation in natural deduction of the following formula:

(¢ =9) & (pVY)

5.6.2 Exercise (from the exam on 2002-10-21).
Give a complete derivation in natural deduction of the following formula:

ﬁ(Pl — Pg) — P NPy

5.6.3 Exercise (from the exam on 2002-08-20).
Give a complete derivation in natural deduction of the following formula:

(P3—>(P1—>P2))(—)(P3/\P1—>P2)

5.6.4 Exercise (from the exam on 2004-10-18).
Give a complete derivation in natural deduction of the following formula:

((p—= ) =) (pV)

5.6.5 Exercise (from the exam on 2005-01-07).
Give a complete derivation in natural deduction of the following formula:

(b V) A=) & (p A )
5.6.6 Exercise (from the exam on 2005-01-07).

a) Find all mistakes in the following derivation. Specify them carefully!

[V [p V)
—F—F— VE —F—— VFE
® P
NI
SD/\Q/) — T
(V)= (pAp)

b) Give examples of formulas ¢, 1) such that there is a correct derivation of
(¢ V) — (p A). Motivate them carefully!

c¢) Show that if ¢, 1 are formulas such that - (¢ V 9) — (¢ A1) holds, then
we also have ¢ - .
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5.7 Summary

5.7 Summary

You have learnt what a deriwvation in natural deduction is. The difference
between discharged and undischarged assumptions has been explained and you
have learnt when an assumption may be discharged. The most important thing
to remember for the rest of this course is the ability to construct a derivation,
to decide whether a derivation is correct and the insight that only the given
rules are allowed in such derivations.
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Chapter 6

Soundness & Review exercises

6.1 Soundness
We have encountered the expressions

O1,---y0n E @, (6.1.1
01,00 Q.

DO
— —

Although they look much alike, they are two completely different things. The
former (6.1.1) means that the formula ¢ is true in certain interpretation, while
the latter (6.1.2) means that ¢ can be derived according to certain rules. The
reason the notation is so similar is that (6.1.1) and (6.1.2) are in fact equivalent.
This says that, even though they mean different things, they always happen
to be true at the same time. Here we will show that (6.1.2) implies (6.1.1). In
Chapter 8 we will show that the converse is also true.

What a derivation is has been defined inductively in Chapter 5, even if we
have not written the inductive definition properly. Now it is the time to do
that, since we will prove propositions about all derivations and we would need
to do it through an inductive argument.

A formula is a derivation, namely, the derivation of the formula from itself.
The rules in Figure 5.1 construct the rest of the derivations. If, for example,
D’ and D" are derivations whose conclusions are ¢; respectively s, then

D/ Dl/

Al (6.1.3)
©1 N\ p2

is a derivation. Another example is the following: if D’ is a derivation whose
conclusion is v, then
D/
o=
— possibly with one or more assumptions of ¢ marked as discharged — is also a
derivation.

The two examples we have seen above should be enough to understand how
one defines the set of derivations inductively. This definition automatically
gives principles for doing proofs by induction on the structure of derivations.
We will do such a proof now that we reach one of the most important theorems
of this course.

L (6.1.4)

6.1.5 Theorem (soundness theorem). Consider a derivation in natural de-
duction. Then the concluded formula is true in all interpretations in which the
undischarged assumptions hold.

Proof. Let us show this by induction on the structure of derivations. This
means that we will assume, before the proof:

@© 2017 Jesper Carlstrom
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Most of the cases have similar
proofs, so you can, if you want
you, be satisfied by reading
the cases 2, 3, 7 and 9.

One says that something is
vacuously true when it is true
for all elements with a certain
property because there are no
elements with that property.
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1. that D is a derivation in natural deduction concluding ¢,

2. (inductive hypothesis) that the theorem is true for all derivations we have
encountered in our construction of D.

Our task is to show that [[(p]]A = 1 for all interpretations A in which the
undischarged assumptions are true. We go through various cases depending on
which rule is the last rule that has been applied in D.
Case 0: D is of the form
o (6.1.6)

Then ¢ is both the conclusion and the undischarged assumption, so in this case
the claim is obvious.
Case 1: D is of the form
T i (6.1.7)

Then ¢ = T and we have [¢] = [T] = 1.
Case 2: D is of the form o
— 1E (6.1.8)
¥
where D’ is a derivation concluding 1. The inductive hypothesis gives that
the theorem is true for it. That is, L is true in all interpretations in which all
undischarged assumptions are true. But L is not true in any interpretation,
so there cannot be any interpretation in which all undischarged assumptions
are true. Therefore, it holds that ¢ is true in all interpretations in which all
undischarged assumptions are true — since there are zero such interpretations.
Case 3: D is of the form

D/ D//

Al (6.1.9)
P12

where D’ concludes p; and D” concludes po. Every A which interprets all
undischarged assumptions in D as true interprets also the undischarged as-
sumptions in D’ and D" as true. Thus, [¢1] = [p2] = 1 for all such interpre-
tations. But then [¢] = [p1 A p2] = [p1] Alp2] =1A1=1.
Case 4: D is of the form )
Do (6.1.10)
¥
where the conclusion of D’ is ¢1 A ps. Thus, we have ¢ = @; for i = 1 or
i = 2. Every A which interprets all undischarged assumptions in D as true also
interprets the undischarged assumptions in D’ as true. Thus [p; A p2] =1 for
such interpretations. But then [p;1] = [p2] =1, so [¢] = 1.
Case 5: D is of the form
D/
p1V P2
where the conclusion of D’ is ¢; for i = 1 or i = 2. Every A which interprets
all undischarged assumptions in D as true also interprets the undischarged
assumptions in D’ as true. Thus, [p;] = 1 for such A. It follows that [¢] =
[1 V2] = [p1] V [2] = 0] = 1.
Case 6: D is of the form

124 Ds Dy
¥

vI (6.1.11)

VE (6.1.12)

where
e D’ concludes ¢; V o,
e Dy and D, concludes ¢,

e (possibly) some undischarged assumptions of ¢; in D; have been marked
as discharged and
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6.1 Soundness

e (possibly) some undischarged assumption of 9 in Dy have been marked
as discharged.

The inductive hypothesis says that the theorem is true for D', D1, Ds.

Consider now an interpretation A in which all undischarged assumptions
in D are true. Then all undischarged assumptions in D’ are also true, so
[p1 V2] = 1. Since [p1 V 2] = [¢1] V [p2], one of the disjuncts has to be
1, say [e;] = 1. Consider now D;. The undischarged assumptions in this are
either ;, which is true in A, or they are also undischarged in D. Thus, all
undischarged assumptions in D; are true in A. It follows that the conclusion
of D; is true in A, but this is precisely ¢.

Case 7: D is of the form

D/

- (6.1.13)
P17 P2

where D’ concludes o and (possibly) some assumptions of ¢ in D’ have been
marked as discharged. Consider now an interpretation in which all undis-
charged assumptions in D are true. We will show that [p; — 2] = 1; that is
to say, if [¢1] = 1 then [¢2] = 1. This follows from the fact that, if [p1] = 1,
then all undischarged assumptions in D’ are true, and therefore also g is true
according to the inductive hypothesis.

Case 8: D is of the form

DI D//
¥

LE (6.1.14)

where D’ is a derivation of ¢ — ¢ and D" is a derivation of . Every A
which interprets the undischarged assumptions in D as true also interprets the
undischarged assumptions in D’ and D" as true. Thus, ¥ — ¢ and 1 are true
in such interpretation. It follows that ¢ is true in that interpretation.
Case 9: D is of the form
D/
— RAA (6.1.15)
¥

where D’ concludes L and (possibly) some assumptions of - in D’ are marked
as discharged. Then L is true in all interpretations in which all asumptions
in D are true at the same time as —p is true. But L is not true in any
interpretation, so it follows that —¢ is not true in any interpretation in which
all undischarged assumptions in D are true. Therefore, ¢ must be true in all
such interpretations. O

One can formulate the soundness theorem in another way, which at first
glance might seem stronger. To do this we need some definitions. We will
generalize F and F so that we allow not only finitely many formulas in the left,
but even infinitely many.

> 6.1.16 Definition. If I' C Form, then I' F ¢ means that every model of T" is

Definition 4.2.39 defines what
a model of .

a model is.

» 6.1.17 Definition. If I' C Form, then I' - ¢ means that ¢ can be derived
without any other rules than those given in Figure 5.1 and without any other
undischarged assumptions, except, possibly, formulas in I'. T" I/ ¢ means that
no such derivation exists.

6.1.18 Exercise. How can one express {¢1,...,¢on} Fpand {¢o1,...,0on} F o
using the old notation?
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Special case of the soundness
theorem: - ¢ = F ¢ says
that only tautologies can be
derived without undischarged
assumptions.
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6.1.19 Theorem (soundness theorem in another formulation). ' ¢ = T'E
¥

Proof. Assume that I' - ¢; that is, there is a derivation D of ¢ where the
undischarged assumptions 71, ...,7, are all in I". For all interpretations A in
which all formulas in I' are true, we have that ~i,...,7, are true, and thus,
from the soundness theorem 6.1.5 it follows that in all such interpretations ¢
is also true, which was what we had to show. ]

With the help of the soundness theorem we can sometimes easily show
results about interpretations.

6.1.20 Example. Show that if P; A P is true in A, then P> A P; is true in A.
Solution. Follows from soundness and (5.1.8). O

6.1.21 Example. Show that for all formulas ¢, v, we have that ((¢ V ) A
=) < (¢ A =) is a tautology.

Solution. It follows from the soundness theorem and the answer to Exercise 5.6.5.
O

6.1.22 Exercise. Show that Py — ((PyV P3) A (PyV Ps) — Py) is a tautology.
6.1.23 Example. Show that if - ¢ <>t then ¢ ~ 1.

Solution. Assume that = ¢ <> 1. According to the soundness theorem, we have
F ¢ <> 1. The rest follows from Exercise 4.2.31. O

One can also show that it is impossible to derive certain formulas by using
only the rules in Figure 5.1.

6.1.24 Example. Show that I/ (P; V P); that is, it is not possible to derive
the formula using the rules in Figure 5.1.

Solution. Assume that one could derive P; V P,. Then it should, according to
the soundness theorem, be a tautology. But it is not, since it is false in the
interpretation in which P; and P» are both intepreted as false propositions. [

6.1.25 Exercise. Show that one cannot derive (P; V Py) — P.

P> 6.1.26 Definition. To say that I' is inconsistent means that I' - L. By T is

consistent it is meant that 't/ L.
6.1.27 Example. Show that {P;, P», P, P4} is consistent.

Solution. Assume that {Py, Py, Ps3, P} was inconsistent; that is,
P, Py, P3, Py 1.

Then, according to the soundness theorem, P, P, P3, Py £ L. But if A in-
terprets Pp, P>, P3, Py as true, then we still have [[J_]]A = 0, which contradicts
P, Py, P3, Py F L. O

6.1.28 Exercise (from the exam on 2002-10-21). Decide if the following sub-
sets of Form are consistent.

3.) {Pl\/PQ,PQ\/_\Pg,_'.Pg\/_|P4,P3\/_|P17_|P2\/P4}
b) {Pl*}PQ,PQ*}Pg,P:g*>_‘P1,P44)P2,P34)_‘P4,_‘P4*>P1}

6.1.29 Exercise (from the exam on 2005-01-07). Give examples of formulas
©, 1 for which no correct derivation of (V1)) — (@A) exists. Cf. Exercise 5.6.6.

6.1.30 Example. Show that no derivation of P; V= P; can be concluded with
an introduction rule.
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Solution. The only introduction rule which could possibly have been used is the
or-introduction rule. Assume then that we have a derivation of P; V —P; con-
cluded by an or-introduction rule. If the last step in the derivation is removed,
we would have a derivation of either P; or —P;. In the first case, we should
have, according to the soundness theorem, = P, which we do not have, since P;
can be interpreted as false. In the other case, we would have F =Py, which we
do not have, since P; can be interpreted as true, in which case [-P;] = 0. O

6.1.31 Exercise. Show that no derivation of P,V (PyV P3) from (P, V Py)V Ps
can conclude with an introduction rule. (It follows that Exercise 5.3.10 cannot
be solved with a tree that concludes in two introduction rules.)

6.1.32 Exercise. Show that a derivation of ¢ V (¢ V o) from (¢ V ) V o can
conclude with an introduction rule for some choices of p, ¥, o, but not for all.

6.1.33 Exercise. Show that no derivation without undischarged assumptions
can end with | -elimination.

6.1.34 Exercise. Show that one cannot solve Exercise 5.3.7 with a tree ending
in a introduction rule.

6.1.35 Exercise. Show that one cannot derive (P, V Py) — (P V P,) using a
tree ending in two introduction rules, but it is possible to derive it in another
way.

6.1.36 Exercise. Show that if one derives P, — P; by a tree ending in an
introduction rule, one must discharge at least one assumption.

6.1.37 Exercise.

a) Show that ¢1,...,0n F @ <= [e1] A+ Apn] < [¢] for all interpre-
tations.

b) Show that ¢1,...,0n, 0 E¥ < ¢1,...,0, F ¢ = 1 follows from the
Galois connection (2.2.3). This can thus be used as an alternative proof
for soundness in the case of implication introduction.

6.1.38 Exercise. Complete by yourself the cases AI and —1I of the proof of
the soundness theorem without looking in the book.

6.2 Summary

The only result of this chapter is the soundness theorem. It is one of the most
important theorems in propositional logic. What is important to take with you
for the rest of the course is the ability to use the soundness theorem to see
that certain attempts of deriving a formula are doomed to fail (this way you
will find the viable paths more easily), as well as the ability to see that certain
formulas cannot be derived at all if the formulas in a given set should only to
be used as undischarged assumptions. A special case of this is the proof of
consistency: you should be able to prove using the soundness theorem that a
given set of formulas is consistent. Another special case is the fact that only
tautologies can be derived without undischarged assumptions.

If you are still in doubt about whether some of the rules in natural deduction
are correct, take another look at the proof of the soundness theorem. There
it is in fact proven that the rules are correct in a certain sense — namely, that
they are in agreement with the semantics.

6.3 Review exercises

6.3.1 Exercise. Show that in any Boolean algebra we have a — b = 1 if and
only if a < b.

© 2017 Jesper Carlstrom
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One says that ¢ is atomic if
a(p) = 0.

You have seen this earlier in
the text, but try not to look
at it.
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Hint. Use (2.2.3).

6.3.2 Exercise. Describe what this function does (defined on natural num-
bers):
f(a,0) = a
Fays(m) 2 s(f(a,n)

6.3.3 Exercise. We define the number of operations in a formula in the fol-
lowing way, as a function from Form to N:

a(P;) =0

a(T)=1

a(L)y=1
alp ANY) = s(a(y) + a(¥))
a(p V) = s(aly) + a(t)))
a(e = ) = s(aly) + a(t)))

Compute a(T <> —P;). You do not need to show every step.

6.3.4 Exercise. Are these propositions about formulas in Form true?
a) (LAnl)=_1

b) (Ph+<L)=(-PA(L—=P))

(

¢) (LAL)~ L

)
)
)
d) (P L)~ (<P A (L— Py))

6.3.5 Exercise (from the exam on 2004-01-08). Give a formula ¢ which solves
the following problem:

e if P is interpreted as false, ¢ is also interpreted as false,

e if P is interpreted as true, ¢ is interpreted as true if and only if precisely
one of P, and P5 are interpreted as true.

6.3.6 Exercise (from the exam on 2005-08-23).
Give a complete derivation in natural deduction of the following formula:

((pVY) = 0) e ((p=0) A (Y —0))

6.3.7 Exercise (from the exam on 2004-08-17).
Give a complete derivation in natural deduction of the following formula:

(e V )

6.3.8 Exercise (from the exam on 2003-10-20).
Give a complete derivation in natural deduction of the following formula:

PAN(WVa)e (pAY)V(pAo)

6.3.9 Exercise (from the exam on 2003-08-19).
Give a complete derivation in natural deduction of the following formula:

((Pg‘)Pl)*)PQ)(—)(("Pg*)PQ)/\(Pl%PQ))

6.3.10 Exercise (from the exam on 2003-01-09).
Give a complete derivation in natural deduction of the following formula, with-
out using RAA:

("Pl — _|P2) <~ _|(_|P1 /\PQ)
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Chapter 7

Normal deductions

The purpose of this chapter is to give you the chance to polish your ability
to construct derivations and learn how to look for them more systematically.
The theory is rather extensive, but several proofs have been put in an appendix
(Normalization proofs, p. 113), and you do not have to read them if you are not
particularly interested. The important thing is that you understand how you
can search more efficiently for derivations with knowledge about the so called
normal derivations. With such knowledge, one can discover which attempts are
dead ends and get good hints about which possibilities one should investigate.

7.1 Introduction

For a derivation to be non-normal we say, loosely speaking, that it contains
detours (we shall soon make this precise). For example, a derivation of the
following form is not normal:

(]

b : (7.1.1)
© =P @
(0

since one can avoid the introduction of — through the transformation

14 (7.1.2)

1.
In (7.1.1) one simply replaces each discharged assumption of ¢ by the sub-
derivation which concludes ¢ and take away the last two steps in the derivation.
One says that one normalizes the derivation when one straightens out such
detours. The observation is that when we introduce a logical operation and
then immediately remove it, it is unnecessary to have introduced it at all.
We say that a derivation is normal if it does not contain such an unnecessary

complication. We need to make more precise what one calls an “unnecesasry
complication”. To facilitate this, we introduce some new terminology.

p 7.1.3 Definition. In every derivation rule (Figure 5.1, page 40) we call the
formulas above the line premises and those which are underneath the line
conclusions. In the elimination rule, we call those premises whose operations
are eliminated main premises and the others are called side premises or minor
premises.
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The definition of normal we
use here ressembles the one
given by Seldin, but is
somewhat simplified. It is
easier to understand and
sufficient for this course, but
has some disadvantages in
other applications compared
to the usual definition.
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7.1.4 Exercise. Go through all the derivation rules and mark where are the
premises. Which of these are main premises, respectively side premises?

Hint. There are only three side premises in the table.

It is not really the formula in itself which is a premise, respectively, a
conclusion, but it is rather its place which decides that. One can thus not say
that the premises are a subset of Form and so on. Often the same formula is
conclusion in one rule and premise in the next one (namely, when it is not an
assumption nor the conclusion of the entire derivation).

» 7.1.5 Definition. A derivation (in propositional logic) is normal if no main
premise in an elimination rule is the conclusion in any other rule but AE or
—FE.

One can ask if there are many derivations which are normal according to this
definition. In fact, every derivation can be “normalized”, which means that one
gradually transforms it until a normal derivation occurs, similarly to the case
of normalizing Boolean expressions (Section 1.5). This is what Theorem 7.2.6
says. We shall see first how, step by step, one approaches normal derivations
through succesive transformations.

7.2 Glivenko's theorem and normalization

We start by observing that one can always do without RAA, except, possibly, in
the last step. We shall see that if RAA is used further up in the derivation, one
can transform the derivation so that the usage of RAA is pushed downwards.
By repeating this process, one gets a derivation where RAA is not used at all
except, possibly, in the last step.

Consider, for example, the following derivation:

(=) [Hle—=))! .

1
RAA, (7.2.1)
=Y ®

0.

It is not normal, since the main premise in the last elimination rule is the
conclusion of RAA. But it can be transformed to

—F

ool o
! v
n —F
oY) Se=d) i

L
— RAA,

which is indeed a bigger derivation, but where the usage of RAA has been
pushed down to become the last step, making the resulting derivation normal.
The fact that this can always be done is the content of the following theorem.
The theorem in itself does not guarantee that the result becomes normal, only
that the RAA can be pushed down. In a later theorem we shall also prove that
one can always get a normal result.

7.2.83 Theorem (Glivenko’s theorem). FEvery derivation can be transformed
so that in the end it becomes a derivation in which RAA does not occur except
possible at the last step, and in which all undischarged assumptions occurred
(as undischarged assumptions) in the original derivation.

Proof. See the Normalization proof in the appendix (p. 113). O
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7.3 Applications

A corollary, which in itself is sufficient to prove Glivenko’s theorem, is the
following:

7.2.4 Theorem. If ' = 1, then there exists an RAA-free derivation from T’
to L.

Proof. Assume that I' = L. According to Glivenko’s theorem, there is a deriva-
tion from I" to L in which RAA does not occur except, possibly, at the last step.
But if this is the case, the last step can be removed if possible assumptions of
[-L] are replaced by derivations:

ﬂ%[

= (7.2.5)

O

A consequence of this theorem is that when one looks for derivations, one
can consider the usage of RAA only at the end of the derivation, if one uses it
at all. Above the last rule, the derivation will be RAA-free.

We now know that one can always transform derivations so that any possible
use of RAA is pushed downwards until it is only used in the last step. In a
similar fashion, one can go through the sort of transformations, examples of
which have been given in (7.1.1)—(7.1.2), to reach a normal derivation. This
is the content of the following theorem.

7.2.6 Theorem (weak normalization). Every derivation can be transformed in
such a way that a normal derivation is reached, in which all undischarged as-
sumptions existed already (as undischarged assumptions) in the original deriva-
tion. If the original derivation was RAA-free then the resulting derivation con-
sists only on the rules that were used in the original one.

Proof. See the Normalization proof in the appendix (p. 115). O

It follows immediately from the theorem that if T' - ¢, there exists a normal
derivation of ¢ in which all undischarged assumtions belong to I'. That I -
@ means exactly that there is a derivation of ¢ in which all undischarged
assumptions are in I'. According to the result above, one can normalize a
derivation in a way that all undischarged assumptions already existed in the
original one. The theorem can also be applied to answer questions of the type:
can one derive =(Py A Py) — (=P V =P,) only by using the rules VI, =1, —F
and AE? The answer is no, because if one could succeed in this, one could
also normalize a derivation and get a normal derivation without undischarged
assumptions in which only the rules VI, -1, —F and AE are used. That no
such normal derivation exists is something you will hopefully be able to prove
yourself after reading some of the following section.

7.3 Applications

Now that we know that derivations can always be normalized, we know also that
when looking for a derivation, it is sufficient to just look for normal derivations.
This means that we can limit our search quite severely. The following theorems
are used to get an overview of how normal derivations look like. The first says,
for instance, that if we search for a normal derivation without undischarged
assumptions, we will not be able to end with an elimination rule

7.3.1 Theorem. If a normal derivation ends in an elimination rule, then the
main premise is a subformula in some undischarged assumption.

Proof. The main premise in the last elimination rule cannot be the conclusion
of any other rule than AE or —F (this is required for the derivation to be called
normal). This also holds for the main premise in the row above. The same
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RAA-free derivations are
often called intuitionistic
since the validity of the rule
RAA is questioned by
intuitionism. Intuitionism is a
school of thought within
mathematical philosophy
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towards the way
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infinity. The semantics we
will go through in the next
part (Predicate logic) is
rejected by intuitionism,
which chooses instead to
explain the meaning of logical
operations in another way.
According to this
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motivate the fact that RAA is
a correct rule, so it is
excluded from intuitionistic
logic. Intuitionistic logic has
been shown later to have
applications in other contexts
as well.

Remember that | is a
subformula of, for example,
-Py.

One can also formulate this
proof as an induction proof
over the structure of the
derivation.
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holds for every row upwards in the derivation. When we follow the derivation
upwards along the main premise we will thus only pass through the last rule
and rules of the type AE and —FE. None of these rules discharge assumptions
about their main premises, so at last we will reach a main premise which is an
undischarged assumption. Every conclusion in the rules we have passed through
is a subformula in the main premise of the same rule, and hence it follows that
the conclusion of the derivation is a subformula of the undischarged assumption
we have reached. O

7.3.2 Exercise. Show that if a normal derivation ends with L F| there has to
be an undischarged assumption which has | as a subformula.

7.3.3 Exercise. Show that if - ¢ there is a normal derivation of ¢ which
concludes either with RAA or an introduction rule.

7.3.4 Exercise. Can one derive =(P; A P2) — (=P V = P2) solely by the use
of the rules VI, —+I, - F and AE?

The following theorem shows which formulas one has to use in a RAA-free
derivation:

7.3.5 Theorem (subformula property). In every normal derivation without
RAA, every formula is a subformula of either the conclusion or one of the
undischarged assumptions of the derivation.

Proof. Since every subderivation of a normal derivation is normal, we can prove
the result by induction over the structure of normal derivations.

If the last rule is TI the result is obvious. If the last rule is L FE then
the inductive hypothesis says that every formula, except the conclusion, is a
subformula of the undischarged assumptions or of 1. It is therefore sufficient
to show that L is a subformula of some undischarged assumption. But this
was done in Exercise 7.3.2.

If the last rule is an introduction rule, which does not discharge any as-
sumption, the result follows from the induction hypothesis and the fact that
the premises in the last rule are subformulas of the conclusion.

In the case of —1, whose conclusion is ¢ — 1, the result follows from what
the inductive hypothesis says about the last formula, namely, that in fact every
formula is a subformula of ¢, ¥ or of some assumption which is left undischarged
by the last rule. Since both ¢ and v are subformulas of the conclusion of the
derivation, the result follows.

In the case of AE and —F we can use the previous theorem to assert
that the main premise is a subformula of an undischarged assumption. The
side premises in —F are subformulas of the conclusion. The rest follows by
inductive hypothesis.

Only the case of VE is left. Assume therefore that the derivation looks like
this:

; y s : : (7.3.6)

The inductive hypothesis says:

1. that every formula in the left is a subformula of one of the undischarged
assumptions or of ¢ V 1),

2. that every formula in the middle is a subformula of an undischarged
assumption or of ¢ or o,

3. that every formula in the right is a subformula of an undischarged as-
sumption or of ¢ or o.
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We can then draw the conclusion that every formula is a subformula of an
undischarged assumption, or of ¢ V1) or of o. It remains to show that ¢ V1) is
a subformula of an undischarged assumption, but this follows from the previous
theorem. O

7.3.7 Exercise. Show that one cannot possibly derive P; without any undis-
charged assumptions (this follows easily from the soundness theorem, but try
to do it with the methods of this chapter).

7.3.8 Exercise. Show that one cannot possibly derive =P, without any undis-
charged assumptions (this exercise is also easily solved by the soundness theo-
rem, but it is possible to do it with the methods of this chapter as well).

7.3.9 Exercise. Show that one cannot derive P; V =P, without using RAA.
7.3.10 Exercise. Can one derive =(P; A Py) — (—Py V = P,) without RAA?

7.3.11 Exercise. Show that every RAA-free normal derivation of (PyV P2)V Ps
from Py V (P2 V P3) contains only the rules VI and VE. More generally: show
that if I contains only formulas which do not have any other logical connectives
besides V, and ¢ is also such a formula and can be derived from I' without RAA,
then there is a normal derivation of ¢ from I' which only uses VI and VE.

The following theorem shows that it is nearly always sufficient to search for
derivations which end with an introduction rule.

7.3.12 Theorem. Assume that T'F ¢.

1. If p is a A-formula, then there is a normal derivation from T" to ¢ which
ends with AI.

2. If p is a —-formula, then there is a normal derivation from T' to ¢ which
ends with —1.

Proof. Assume that ¢ = ¢ A s and that we have a derivation

; (7.3.13)
©1 N\ P2

whose undischarged assumptions are in I'. Then the following is also such a
derivation:

p1 N\ P2 ©1 N\ P2
———— = AE ———— = AE
Y1 P2
©1 A P2,
We can now normalize the sub-derivations which conclude ¢; respectively o

and obtain, thereby, a normal derivation.
Assume instead that ¢ = p; — o and that we have a derivation

(7.3.14)

N

. (7.3.15)
P17 P2

where the undischarged assumptions are in I'. Then the following is also such
a derivation:

#1 = ®2 [901]

—E (7.3.16)
P2
— T
P1 = P2
We can now normalize the sub-derivations which conclude 5 and thereby get
a normal derivation. O
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Example 5.4.3 shows how it
can be done with RAA.

Think how useful results of
the type of Exercise 7.3.11
are! If one wants to search for
a RAA-free derivation, one
has, at any point, only two
rules to choose between. This
means that to construct such
a derivation is almost
automatic.
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Normal deductions

To understand this example
you should take pen and
paper and construct the
derivation while you are
reading.

How does one know that a
derivation of ¢ V 9 from
—(—=¢ A =) cannot possible
end with VI? Remember that
o and 1) stand for arbitrary
formulas. If, for example,

¢ =1 =T then one can in
fact end with VI. But when
we seek a derivation of ¢ V ¢
from —=(—¢p A —7)) we look for
a shape in which ¢ and ¢
occur as symbols which can
be replaced by arbitrary
formulas. If the derivation
ends with VI then this means
that we have to create a
sub-derivation of ¢ from
=(=¢ A =) (or of ¥), which
should be correct no matter
which formula we replace ¢
and 1 by. This is not
possible. If we, for instance,
put L instead of ¢ and T
instead of 1, then a derivation
from —(=p A =) to ¢ cannot
be correct (according to the
soundness theorem or the
subformula property).

o6

7.3.17 Example. Look for a derivation of (¢ V 9) <> =(=p A —1).

Solution. Since this is a A-formula (< is defined as such) we know that it
should end with a AI. So what we are left with is to search for a derivation of

(e VY) = =(=p A=) (7.3.18)

and

—(m A1) = (e V). (7.3.19)
Let us start with the first one. It is a —-formula, so the derivation should
conclude with —71. We are left with searching for a derivation from ¢ V ¥ to
—(—¢ A ). Again, the conclusion is a —-formula, so we can conclude using
—1 again. This is as far as we get following this line of reasoning; we do the
corresponding work for (7.3.19). It is a —-formula so it should end with —1.
This is as far as we get in this case. We now know that the derivation can end
as follows:

o
~(—p A Y) VY
= - 7.3.20
eV i o-Corw) | Cermavey T
(V) & =(mp A=)

What is left is to derive L from {—¢ A =), ¢ V ¢} as well as to derive ¢ V 1)
from —(—¢ A —1)). Let us start with the first one. The rule RAA is, according
to Theorem 7.2.4 not needed at all here, so we look for an RAA-free derivation.

It is impossible to end with an introduction rule, since no such rule has the
conclusion L. It thus has to end in an elimination rule. It is sufficient to look
for a normal derivation. But then we know that the main premise in the last
rule has to be a subformula of either —¢ A =) or ¢ V ¥. Therefore, -FE, VE
and L E are the only possibilities, but the last one is completely unnecessary
to use in this case. Both —F and VE are however possible to proceed with.
We study the latter possibility. Then we get the following situation:

© VvV L €
1

—1

VE

—1

(= A1) o VY .,
(e V) = =(=p A1) (A=) = (o V) N
(P V) < =(=p A1)

On the left, what remains to do is to derive L from {—¢ A =1, @} respectively
{=¢ A =1, ¥}. Then we have to use —F, and at the top AE. The left side is
now done, and we proceed to complete the right side.

It is unreasonable to end a derivation of ¢ V v with an introduction rule,
since certain choices of ¢ and ¢ makes them underivable. If we choose an
elimination rule and seek a normal derivation, the main premise has to be a
subformula of ¢ A=), so VE is excluded. The rules AE and —E are excluded
since their main premises always contain the conclusion as a subformula. We
are left with only L E and RAA. The former is a dead end, according to what
we have previously seen. Hence the only rule we are left with now is RAA. We
have then the following situation:

(7.3.21)

[~ A =] [—o A =]
— AE — ANE

- [¢] . —1) 4] .

[ V1] €L 1
VE
1 1L
“Cer) vt
(V) = =(mp A1) (e A=) = (9 V) .

(V) & =(mp A=)
(7.3.22)
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7.4 Summary

It remains to derive L from {—(—=p A =), (¢ V )}. We start solving this
problem, once again, with the observation that we can look for RA A-free deriva-
tions.

In the next step we cannot use an introduction rule, and LFE is not ap-
plicable. Therefore, it is one the rules AE, —F and VE the ones we need to
use. But in order for the derivation to be normal, the main premise must be a
subformula of =(—¢ A =) or =(¢ V 1), so the only possible rule we can use is
—E. The first main premise has to be =, =1, =(p V) or =(=¢p A =1)). The
first two cases are excluded, as they require that we derive the side premises ¢
respectively v, which is impossible, in general. The two other cases are both
possible ways to proceed. We stop the process here, as it continues in a similar
way. O]

7.3.23 Exercise. Look for a derivation of ((P; — P,) — P) — Py.

7.3.24 Exercise (from the exam on 2006-01-12). Look for a derivation of
((p = 9) = 4) & (mp = ).

7.3.25 Exercise. Look for a normal derivation from P; — Py, =P; — P5 to
Ps.

7.3.26 Exercise (from the exam on 2005-10-20). Derive =(—p A (¢b — ¢)) <
(o V).

7.3.27 Exercise (from the exam on 2006-08-22). Derive (mPyV—Py) (P A
P).

7.3.28 Exercise (from the exam on 2006-10-19). Derive ¢ — ((¢ — 1) <> ).

7.3.29 Exercise (from the exam on 2007-01-10). Derive ((¢ V ¥) A =)
(¥ — ).

7.3.30 Exercise (from the exam on 2007-08-17). Derive ((¢ — 9) A (¢ —
¥)) 9.

7.3.31 Exercise (from the exam on 2007-10-18). Derive ((¢ — ¥) A )
=(p V).

7.4 Summary

This chapter has dealt with normal derivations. The definition we have used is
somewhat simplified compared to the usual one. You have seen that it leads to
the subformula property for RAA-free normal derivations and other properties
which simplify seeking normal derivations. The most important thing to bring
with you for the rest of the course is the ability to efficiently find a derivation
by searching for a normal derivation. It is also good to be able to prove that
certain attempts to find derivations are doomed to fail. It is not important
that you learn the theory of this section, but that you look at this section only
as a way of helping you to look for a derivation.
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Chapter 8

Completeness

We are now going to do something which seems completely impossible. We
shall prove that everything which is true in every interpretation can be proved
in natural deduction (if it can be expressed in the language we have built). The
idea is the following: we shall construct an interpretation of the formulas in
which the meaning of a formula will be precisely that it can be proven. Since
they are true in this interpretation, they can be proven. This idea cannot be
done in a straightforward way, but will be there as a guiding star. Instead of
interpreting formulas so that they say of themselves that they can be proven,
we interpret them in a way that their meaning is to be included in a so called
mazimally consistent extension of the set of undischarged assumptions. This
eventually leads to the desired result. But first we need to define and study
maximal consistency.

8.1 Maximal consistency

» 8.1.1 Definition. I' is mazimally consistent if it is maximal amongst the

consistent subsets of Form, ordered by inclusion. In simple words, this means
that

1. T' is consistent,
2. if I' C U C Form and U is consistent, then U =T".

None of the set of formulas we have considered so far are maximally con-
sistent. In fact, every maximally consistent set is infinite, which follows from
the fact that they are closed under derivations according to the next theorem.

8.1.2 Theorem (closure under derivations). IfT' is mazimally consistent, and
'k, then peT.

Proof. Assume that I' is maximally consistent and I' F ¢. Let U = T' U {p}.
ThenI' C U. It follows from the definition of maximal consistency that I' = U if
we show that U is consistent. Assume therefore that U = L. We will show that
this leads to a contradiciton. Indeed, in that case, there should be a derivation
of L from the assumptions which are either ¢ or formulas in I'. Since I' F ¢,
any assumptions of ¢ in the derivation can be replaced with derivations of ¢
from I'. In this way we were able to construct a derivation of L from I', which
is impossible since I' is consistent. ]

8.1.3 Exercise. Show that every maximally consistent set of formulas is infi-
nite.

8.1.4 Theorem. I' is maximally consistent if and only if it is consistent and
whenever I'U {p} is consistent, then ¢ € T.
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Maximally consistent sets
play more or less the same
rules as maximal ideals do in
ring theory.

An example of a maximally
consistent set that one gets
by considering a particular
interpretation is the following:
take every formula which is
true in the interpretation.
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Completeness

It is not important that you
learn by heart how T'* is
constructed, but you should
understand the construction
to be able to follow the
reasoning in this chapter.

Those who have concerns
about definitions by cases
which are difficult to decide
may instead define I'y(,) as
I'nU{p | ¢ =¢n and

'y, U{pn} consistent}.
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Proof. (=) Take U = T' U {gp}. If U is consistent, then according to the
definition of maximal consistency, U = I, and hence ¢ € T'.

(<) Assume that I' C U C Form and that U is consistent. We will show
that it follows then that U = I'. Take an arbitrary formula ¢ € U. Then
T'U{¢} C U, is consistent. Hence we have ¢ € T'. But ¢ was arbitrary in U,
so we have U CT'. Thus U =T. O

Since we have not seen a single example of a maximally consistent set, one
can question why they are so important. The answer is that every consistent
set I' can be extended to a maximally consistent set I'* and it can be used
to prove the completeness theorem, which is very useful. We shall start by
constructing the extension and will prove later that it has the properties we
want.

As a step along the way we start by constructing an infinite sequence of
growing consistent subsets. A sequence is nothing else but a function from N, so
the definition is recursive and stated in two lines, as usual. We use the fact that
Form is countable; that is to say, Form = {¢q, ©1, @2, ...} for some enumeration
of the formulas. We shall not explicitly define such an enumeration, but will
content ourselves by asserting that it is possible to define it.

def

IV (8.1.5)

o JTnU{pn} if consistent
Ly = . (8.1.6)
I, otherwise.

8.1.7 Lemma. The sequence {T';} is an increasing sequence of consistent sets
if T is consistent.

Proof. That the sequence is increasing follows from the fact that (8.1.6) spec-
ifies that the formulas which are in T', will also be in I'y(,,y. But we require
more to show that every set in the sequence is consistent.

We will do the proof by induction. That Ty is consistent follows from (8.1.5)
and that I" is consistent. Let us now do the induction step and assume, hence,
the inductive hypothesis: that I',, is consistent. It follows immediately by
construction of I'y(,,) that it is consistent. O]

We now let

r* = [j r;. (8.1.8)
=0

8.1.9 Lemma. IfI'* F ¢ then '), - ¢ holds for some n.

Proof. Assume that I'* F ¢; that is, there are v, ...,7, € I'* and a derivation
from ~1,...,vm to . Since every «; belongs to I'*, which is the union of all
such I';, then every ; is in some I';. Take n sufficiently large as to have every
v in Iy, O

8.1.10 Theorem. IfT is consistent, I'* is maximally consistent.

Proof. Assume first that I'* is inconsistent; that is, that I'* = L. Then, accord-
ing to the previous lemma, I';, = L for some n, which is not the case, according
to Lemma 8.1.7. Thus, I'* is consistent.

We shall now prove that I'* is maximally consistent through an application
of Theorem 8.1.4. Assume therefore that I'* U {y} is consistent. Take n so that
© = ¢n. Then ¢ € I'y(;,), according to (8.1.6). Hence, ¢ € I'". O

8.1.11 Theorem. If ¢ € I'*, then —p € I'*.
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8.2 Completeness

Proof. Assume that ¢ ¢ I'*. We can show that = € I'* by applying Theo-
rem 8.1.4 if we prove that I'* U {—¢} is consistent. Assume therefore that it is
inconsistent, and derive a contradiction.

We should then have some derivation

Yo U TP
. (8.1.12)
1
where 71, ...,7v, € I'*. But we can then continue with RAA and discharge the
assumption —@. Then we would have I'* - ¢, and since maximally consistent

sets are closed under derivations, we would have ¢ € I'*, which contradicts our
assumption. O

8.1.13 Exercise. Show that if ~¢ & I'* then ¢ € I'*.
8.1.14 Exercise. Show that if ~¢) € T* and (¢ V ¢) € T*, then ¢ € T*.
8.1.15 Exercise. Show that if ¢» € I'* then (¢ — ) € T'™*.
8.1.16 Exercise. Show that if ¢ & I'*, then (o — 1) € T*.
8.1.17 Exercise (from the exam on 2004-01-08).
a) Prove that {Py, Py, P3,—P; V —P5} is inconsistent.

b) Is the set of all propositional variables maximally consistent?

8.2 Completeness

We will now use maximally consistent extensions to find interpretations in
which all formulas in a consistent set are true.

8.2.1 Exercise. Show that if I' has a model, then I" is consistent.
8.2.2 Lemma (model existence lemma). If T is consistent, then it has a model.

Proof. Assume that I' is consistent and that I'* is a maximally consistent ex-
tension of I'. We define an interpretation by interpreting every propositional
variable P; as the proposition P; € I'*. We will check that for every ¢ € Form
it holds that p € T* <= [¢] = 1. In this case we know that every formula in
T" will have truth value 1, so the interpretation will be a model of T'.

We prove this claim by induction on the complexity of the formula. There
are a number a cases to consider— one for every sort of formulas.

For propositional variables, this is true by definition.

For T, both T € I'* and [T] = 1 hold.

For L it holds that L ¢ I'"* (since I'* is consistent) and [L] = 0.

For formulas of the form ¢ A 1) we use the inductive hypothesis, which says
that ¢ € I'* <= [p] = 1 and the same for ¢. If, therefore, (p A1) € I'*, then
it follows, since maximally consistent sets are closed under derivations, that
@, € I'*, and thus [ AY] = [p] A[¥] = 1A1 = 1. Conversely, if [p AY] =1,
then we have [¢] = [¢] = 1, and hence ¢, 9 € I'*. Thus, (¢ A1) € I'* because
I'* is closed under derivations.

For formulas of the form ¢ V ¢ we also use the induction hypothesis, but
consider two cases: [¢)] = 0 respectively [¢)] = 1. In the first case we have, by
inductive hypothesis, that ¢ ¢ I'*, which means, according to Theorem 8.1.11,
that ) € T'*. Assume now that (¢ V ¢) € I'*. Then we have, according to
Exercise 8.1.14, that ¢ € I'*; and hence [¢] = 1 according to the inductive
hypothesis, so it follows that [¢ V ¢] = [¢] V [¢] = 1 V0 = 1. On the other
hand, if ¢ V9] = 1, it follows that [¢] = 1 and thus by inductive hypothesis
¢ € I'" — and since I'* is closed under derivations, it follows that (¢ V ¢) € T'*.
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Remind yourself of the
definition of a (4.2.39).
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Completeness

These are important and very
useful principles.
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The case where [¢)] = 1 is easy: then ¢ € I'* by inductive hypothesis. Hence
we have both (¢ V) € I'™* and [p V9] > [¢] = 1.

For formulas of the form ¢—1) we also use the inductive hypothesis. Assume
that (¢—1) € T'*. We shall show that [¢o—1] = 1, which means that if [¢] = 1,
then [¢] = 1. But if J¢] = 1, the inductive hypothesis gives us ¢ € I'*, and
since I'* is closed under derivations, it follows that [¢)] = 1, whereby, it follows
from the inductive hypothesis that [/] = 1. On the other hand, assume that
[ — ¢] = 1, we will show that (¢ — ¢) € I'*. In the case [¢] = 1, we must
have [¢] = 1, and by inductive hypothesis it follows that ¢ € I'*, whereby
Exercise 8.1.15 gives (¢ — ) € T'*. In the case [¢] = 0 we have ¢ ¢ I'* and
hence by Exercise 8.1.16 we have (¢ — ) € I'* O

We are now ready to prove the converse of the soundness theorem.
8.2.3 Theorem (completeness). T'F ¢ = T'Fp

Proof. Assume that I' F ¢ and that I'U {—¢} is consistent. Then by the model
existence lemma we have that I' U {—¢} has a model. But it is a model of T,
and hence of ¢, which contradicts that it is a model of =p. Therefore, I'U{-¢}
is inconsistent, so there must be a derivation of L from ~1,...,v,, 7. Then
there is a derivation of ¢ from I':

Ho bl

— RAA

O

8.2.4 Exercise. Formulate the completeness theorem 8.2.3 in words. Compare
to how Theorem 6.1.19 could be formulated in words in Theorem 6.1.5.

8.2.5 Exercise.

a) Show that a formula is derivable if and only if it is true in all interpre-
tations; that is to say, if and only if all interpretations are models of the
formula.

b) Show that a set is consistent if and only if its formulas are true in some
common interpretation; that is to say, if and only if some interpretation
is a model of the formulas in the set.

8.2.6 Exercise. Show that ¢ <+ 1) can be derived if and only if ¢ ~ 1.

8.2.7 Exercise (cf. exercises 5.6.6 and 6.1.29). Show that (¢ V1) = (@ A )
is derivable if and only if ¢ & 1.

8.2.8 Exercise. Show that if one substitutes a,b,c with Pj, P>, P3 in the
Boolean axioms (Figure 1.1) and = with <+, then the axioms become formulas
which are derivable in natural deduction.

8.3 Summary

We have proved the converse of the soundness theorem. While the soundness
theorem says that everything that is derivable is true in every interpretation,
the completeness theorem says that everything which is true in every interpre-
tation can be derived. It is thereby clear that the rules we have introduced
in natural deduction are sufficient for our purposes: if something is not deriv-
able from these rules, we would not like to derive it, since it is false in some
interpretation. The most important thing to take with you for the rest of the
course is the understanding of what completeness means, and how it can be
used to show that a formula can be derived without actually constructing the
derivation.
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Predicate logic
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Chapter 9

The language of predicate logic

The logic we have studied so far is called propositional logic, since deals with
whole propositions and combine them to construct composite propositions.
But this will not get us very far if we want to do mathematics. The problem
is that one cannot express propositions such as “2 is even” in the language of
propositional logic. The best one can do is symbolize it using a propositional
variable. One then has to have another propositional variable symbolizing “3 is
even” and a third one for “4 is even”, and so on. However, it would be better to
have symbols in the language for 2, 3 and 4 and symbolize directly the predicate
“is even”. One should also need to handle mathematical objects such as 2, 3,
4 and propositions about such objects. We shall do this by studying predicate
logic.

9.1 Terms

To refer to mathematical objects one uses terms. These are built from variables
and function symbols. If, for instance, one would like to have terms to deal with
numbers, one would need variables g, x1, 22, ... and function symbols for +
and -. One also need symbols for 0 and 1, but instead of introducing a separate
category of symbols for these, we consider them to be nullary function symbols,
that is, functions that do not take any argument (they are constants). Such
function symbols are therefore sometimes called constant symbols. As you can

see, we can have different arities for our function symbols. We use f1,..., fi
as function symbols and denote their arities by aq,...,a,. If we would like
f1, f2, f3, f4, f5 to be interpreted as 0,1,+, -, —, where — is a unary negation,

they should have the following arities:

a; =0 (9.1.1)
as =0 (9.1.2)
as =2 (9.1.3)
ay =2 (9.1.4)
as=1. (9.1.5)

> 9.1.6 Definition. Given an arity a; for every function symbol f; we define a

set Term inductively by the following rules.
1€N
x; € Term

t; € Term --- ¢, € Term
filt1, ... ta,) € Term

where we have a rule of the second type for every function symbol.
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Presumably you recognize the
term predicate from grammar,
which borrowed it from logic.

‘ a stands for arity.

Compare to Chapter 3 and
Definition 4.1.2.

Instead of f;() we write f;
(nullary function symbols).
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The language of predicate logic

In practice, it is not necessary
to think too much about the
arity type, since it is given by
the context. On the other
hand, it is important that one
remembers that Term is not
uniquely determined, but that
it depends on the choice of
arity type

Note that, just by matching,
the answer is yes. What is the
correct answer?
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In our case, with the arities we chose above, we get:

* < Term 9.1.7
f1 € Term ( )
f. c Term 1.
fo € Term (9.1.8)
t; € Term ty € Term 0.9
f3(t1,t2) € Term L
t1 € Term ty € Term
9.1.10
fa(ti,ta) € Term ( )
hC o (9.1.11)

f5 (tl) € Term

The definition of Term depends on m and ay, ..., a,,. It is, therefore, nec-
essary to fix an arity type before one can start. This means precisely that one
chooses m,aq,...,a, € N. In the arity type, some other things should also be
introduced, but we will wait a while before doing this. The final definition of
arity type can be found in 9.2.1.

9.1.12 Example. Give the tree which proves that f4(f5(f2), 1) is a term.

Solution.
0eN
fo € Term 1eN
f5(f2) € Term 27 € Term

fa(fs(f2), 1) € Term

O

9.1.13 Exercise. Construct a tree which shows that f5(f5(f3(x2, fa(f1,20))))
is a term.

It turns out that it is important to use the notion of a variable occurring in
a term. It means precisely what it seems, i.e., that when one reads the term,
one finds the variable in it. The proper definition must be somewhat different,
since we must define it according to the principle of inductively defined sets. It
also has the advantage that limit cases become clearer. Would it, for instance,
be correct to say that the variable x; occur in the term z17 The answer is yes,
as we choose it to be so. The definition splits, as usual, into cases given by the
rules we have to construct terms.

P 9.1.14 Definition. We define a variable as occurring in a term by

. def /. .
x; occurs in z; = (i = j)
. def .
z; occurs in f;(t1,...,tq,) = x; occurs in some argument.

With “some argument”, we mean one of the terms ¢y,...,%,,. A special case
is that of nullary function symbols: then z; does not occur in any argument,
and therefore no variable occurs in constant symbols. This fact is in acordance
to what we usually look at things.

9.1.15 Exercise. Solve these exercises directly by looking at the variables in
the terms and, more formally, by using the definition we just gave.

a) Does xo occur in x937
b) Does xg occur in fq(zo,1)?

¢) Does z¢ occur in fy(xg,x0)?

@© 2017 Jesper Carlstrom



9.2 Formulas

d) Does xo occur in f3(zo, f1)?

e) Does xo occur in f4(f3(xo,x1), f3(x2,23))?

We shall now define substitution. Substitution means that one “replaces
a variable with some expression”. For instance, we are used to “substituting”
numbers such as 2 and 4 in an expression like “x2”, so that we get the expression
“227 respectively “4%2”. When substituting, it is always a wvariable that we
substitute for. This is in accordance with the usual use of language. For
instance, it is not usual “to substitute z for 2 in 22”. One can do substitutions
in whole propositions, as when we are substituting to check the solution of an
equation, but we shall start by substituting terms for variables in terms.

» 9.1.16 Definition (substitution of terms in terms).

v ifj i
filtiy st [t/25] = filta[t/ag], - talt/25)) -
9.1.17 Exercise. Compute
a) fs(xo, f1)[z1/z0]
b) f3(wo,z1)[x1/xo][w0/21]
c) fs(zo, f1)[fa(f3(wo, 71), f3(22, 73)) /2]

9.1.18 Exercise. Show that if s,¢ € Term and z; does not occur in ¢, then
tls/z;] =t.

zift/z;] = {t ifj=i

9.1.19 Exercise. Show that t[z;/x;][z;/x;] =t does not always hold, but that
it is true if z; does not occur in ¢.

9.2 Formulas

We have already defined a set Form of formulas (Definition 4.1.2). We shall now
modify this definition so that we can also have formulas that contain terms.

First of all, we generalize the idea of propositional variables. We now al-
low P, P», P3; to take arguments, precisely as functions do. In the section
about terms, we saw constant symbols as nullary function symbols, and the
old propositional variables will now be seen as nullary relation symbols. We
therefore need to have an arity for relation symbols. We denoted the arity for
function symbols by a1, ..., a;,, and we will now denote the arity for relation
symbols by 71,..., 7.

> 9.2.1 Definition. By arity type we mean a list

(Fiy.e s 3@,y Q)

where n,m,ry,...,Tn, a1, ..., a4y € N.

Once an arity type is established, then also a language on that arity type is
defined. It consists of terms which we introduced in the previous section, and
of formulas, which we shall soon define. We need formulas to express equality;
that is, propositions such as 1.z = z. Since we want formulas which are easy to
read, it is good to use a notation which ressembles =, but at the same time it
is good to see the difference between formulas and interpretation, so we modify
the notation a little and write =. This means that = shall be seen as a symbol
for =. We also need to express that something is true for all elements or for
some element. We will do this with the symbols V, respectively 3. In general,
we imitate Definition 4.1.2.
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One can study substitution
for other things than
variables, in which case it is
called replacement instead of
substitution substitution. One
can handle this by means of
substitution, which we shall
do in a while.

Precedence rule: Substitution
binds to the left, so
t[s/xo][u/x1] means

(t[s/@o])[u/x1].

There are many names for
relation symbols. Some prefer
to call them predicate
symbols.

Remember that n or m, or
both, could be 0.

When the symbol = is
contained in an expression, it
will remind that the
expression is an element of
Form. When the symbol = is
in an expression, it is an
informal assertion, if
anything. We can, for
instance, write ¢ = (zo = o)
to mean that ¢ is the formula
Zo = xo.
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Instead of P;() we write P;
(nullary relation symbols).

While A, vV, —, T, L are
called connectives, one calls V
and 3 quantifiers. The
symbols were invented at a
time when the easiest way to
find new symbols was to use
letters types already made,
upside down.

Remind yourself of
Definition 4.1.3, page 30.

This exercise shows that
propositional logic can be
looked at as a special case of
predicate logic, but that we
have more formulas, even
without the symbols for V and
3.
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» 9.2.2 Definition. Let (r1,...,7r,;a1,...
set of formulas inductively as follows:

, G ) be an arity type. We define the

t1 € Term ty € Term
t1 =ty € Form

t; € Term --- t,, € Term
Pi(t1,...,tr;) € Form

T € Form

1 € Form

¢ € Form 1 € Form
(p A¢) € Form

i € Form 1 € Form
(¢ Vo) € Form

i € Form 1 € Form
(¢ = 1) € Form

1 €N
Vz;p € Form

¢ € Form

ieN
Jx; € Form

¢ € Form

Note that the rule for = has precisely the same form as the rule for binary
relation symbols. The only distinction will be that the interpretation of the
latter can vary, while the interpretation of = will always be equality.

We keep Definition 4.1.3 for predicate logic as well: = and <> are regarded
as defined operations.

9.2.3 Exercise. Let the arity type be (2,3;0,1). Construct the tree which
shows that Pa(zo, f1, f2(z1)) = =P (z1,21) is a formula.

9.2.4 Exercise. Let the arity type be (0,0,0,0;).

a) Construct the tree which shows that Py A P» — Py A Pj is a formula.

b) Explain why every formula in predicate logic is a formula, even with our
new definition of Form, if it does not contain any other predicate symbols
than Pl, . ,P4.

¢) Give examples of two different terms (with their arity type).

d) Give examples of two different formulas (with their arity type) which
were not formulas according to Definition 4.1.2. Construct the tree which
shows that they are formulas according to Definition 9.2.2.

» 9.2.5 Definition. A formula is said to be propositional if it does not contain
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9.2 Formulas

anything which was not part of propositional logic. Formally we define:

* false

(TJ =0)
T propositional & true

(t1 = t3) propositional =
Pi(t1,...,t;) propositional &
1 propositional & true
(¢ A1) propositional L  propositional and 1 propositional
(pVa
(=9
(Vi
(Fz;

propositional &  propositional and 1 propositional
propositional & i propositional and 1 propositional
propositional = ! false

" false

~— — ~— ~—

propositional =

9.2.6 Exercise.
a) Show that P A P, — P, A Py is propositional according to the definition.

b) Show that your examples from Exercise 9.2.4 d are not propositional
according to the definition.

9.2.7 Exercise. Define properly what “x; occurs in ¢” should mean, where
¢ € Form.

Hint. Think about the fact that all definitions shall be divided
into cases according to the form of ¢. Look at Definition 9.1.14 for
inspiration.

9.2.8 Exercise. Show that if ¢ is a propositional formula, it is false that z;
occurs in .

We now reach the definition of substitution of terms for variables in for-
mulas. Note particularly how the cases of V and 3 are handled. This may be
somewhat surprising.

» 9.2.9 Definition (substitution of terms in formulas).

(tr = ta)[t /] = (tat/2] = talt/;))

[t/z;]
Pi(te, .. te)[t/z;] = Pi(talt/zyl, ...t [t 25])
Tit/z;] =T
Lit/z;] = L
(01 A @2)[t/2;] = (pa[t/a] A palt/x5])
(o1 V pa)[t/a;] = (palt/a;] V palt/a;))
(01 = @2)[t/m;] = (@1]t/z5] = palt/x;])

def Vo itj=i
(Vaip)[t/z;] = {mdt/x]] if j # i
I ifj=1
(Bzip)[t/z;] = {gwiw[t/xj] if j #1

9.2.10 Exercise. Compute
a) (x1 =z A Pi(f1(21,22)))[f2/21]
b) (z1 = 22 AV (21 = 29))[f2/21]
¢) Va1 Vag(z1 = 29 A 2o = a3)[13/22)]

If you have solved the exercises correctly (check the solutions) you will note
that the variable one substitutes is not always replaced in every place it occurs.
One replaces it only when its occurrence is “free”. We shall sooon define what
this means, but let us first consider an example.
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Precedence rule: V and 3 bind
strongly, so Vzop — 1 means
(Vxzop) — . Substitution
binds even stronger, so
Vzop[t/xo] means

Vo (p[t/wo]).
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Did you understand the
difference between a variable
occurring in ¢ and a variable
occurring freely in @7
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As you probably remember, it is true that:

/lxdx: 1/2. (9.2.11)
0

This also means that

1
x—l—/ rzde=x+1/2. (9.2.12)
0

This is a general formula, where we can substitute x for whatever we like. If
we substitute x by 3, we conclude that:

1
3—|—/ zdr=3+1/2. (9.2.13)
0

Note that we do not replace the = which is inside the integral. One says that
the integral binds this z. While the x outside the integral is used as a symbol
for an arbitrary number, the x inside the integral is used as an integration
variable. In the same way, V and 3 bind variables. The variables which are not
bound are called free. The exact definition is as follows:

» 9.2.14 Definition (free variables). We define “occurs freely in”, or, more

succinctly “free in” in the following way, where Definition 9.1.14 is used in

some cases.
. . def . .
x; free in (11 = {2) = x; occurs in either ¢; or o
def

x; free in Pj(ty,...,t,;) = x; occurs in some of t1,...,t,,

. def

x; free in T = false
. def

z; free in 1L = false

x; free in (p A1) < 2, free in @ or z; free in ¥
x; free in (¢ Vo)) = z; free in @ or z; free in 1
def . .

= x; free in ¢ or z; free in ¢
=i j and x; free in ¢

def

=i # j and x; free in ¢

x; free in (o —

S

x; free in (Va0

—_ — — —

x; free in (Jz;¢

9.2.15 Exercise. That a variable occurs bound in a formula means that it is
bound by V or 3. Give a recursive definition in the same spirit as the previous
one.

9.2.16 Exercise.

a) Does x1 occur freely in x1 = 57

o

Does x1 occur freely in x1 = 17

o

Does x1 occur freely in (z1 = xo A P (f1(x1,22)))?

[=9

@

Does x5 occur freely in Vaq(x; = x2))?

f

)

)

)

) Does x; occur freely in Va (1 = x2))?

)

) Does x1 occur freely in (z1 = xo A V(21 = 29))?
)

g) Does x5 occur freely in Vi Vo (1 = 29 Ao = x3)?
h) Does x1 occur freely in —(x1 = x1)7

Sometimes we write z; € FV(p) instead of “x; occurs free in ¢”. In other
words: FV(¢) is the set of free variables in .

9.2.17 Exercise.

a) Determine FV(z; = x2).
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9.3 Summary

b) Determine FV(z1 = xo A Py (f1(z1,22))).

) (
¢) Determine FV (Va1 1Vao(z1 = 29 A 2o = 23)).
d) Determine FV(T).
) (
)

e) Determine FV(p Av) if FV(p) = {z1} and FV(¢)) = 0.

f) Determine FV(p V) if FV(¢) = {z1} and FV(¢)) = 0.

9.2.18 Exercise. Show that if z; does not occur freely in ¢ then p[t/z;] = ¢.
Use an inductive proof (induction on the complexity of the formula).

9.2.19 Exercise (from the exam on 2003-01-09). Consider the following for-
mula:

Vao (Vo Pr(z1, 22) — Jxo(fi(w1) = fa(xe, x3))) V Vaz—(z1 = 23) .
Call this formula .
a) Determine FV ().
b) Perform the substitutions ¢[f1(x3)/x1], plx1/x2], @[fe(x1, x3)/23].

9.2.20 Exercise (from the exam on 2005-01-07). In this exercise, ¢ denotes
formulas in the language of arity type (1;1,0). That a formula is atomic means
that it does not contain connectives (T, L, A, V, =) or quantifiers (V, 3).

a) Give examples of three different atomic formulas ¢ without any free vari-
ables.

b) Give examples of three different atomic formulas ¢ which satisfy FV(¢) =
{zo, 21}

9.2.21 Exercise. Prove by induction that t[x;/x;] =t and p[z;/z;] = ¢.

9.2.22 Exercise. Show that ply/x][x/y] = ¢ if y does not occur in ¢.

9.2.23 Exercise. Show that ¢[y/x][z/y] # ¢ can be true even when y does
not occur freely in .

Hint. Take ¢ =Vxo(x1 = 1), y = 20, = 27.

9.3 Summary

We have introduced the language of predicate logic in a way that follows closely
the related development for propositional logic, but with the major difference
that we now have two ingredients: terms and formulas. The formulas that do
not contain any terms were now recognized as propositional formulas. Since we
have introduced terms, we also needed to introduce a machinery to manipulate
them: substitution. Predicate logic becomes much more complicated than
propositional logic precisely because of substitution, but it has also many more
applications. The most important thing to remember for the rest of the course
is the knowledge of what exactly the sets Term and Form contain and how
this depend on an arity type. It is also very important to know precisely how
substitution is done and to know what it means for a variable to occur freely
in a formula.
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Chapter 10

Semantics

In this chapter we will, to a large extent, repeat what we have already done for
propositional logic. However, we need to make some modifications to adjust to
the more advanced situation we now have.

10.1 Interpretation of terms and formulas

To define an interpretation A it is not sufficient to choose propositions as
interpretations for Pj, Ps, ..., since these symbols are no necessarilly nullary
anymore, as they could now take arguments. Therefore, they shall be instead
interpreted as relations. For instance, P; can be interpreted as < if it takes
two arguments. An interpretation A consists, more precisely, of the following:

A set | A| which is called domain (of individuals); we think about it as
the set of the elements about which the language speaks.

For every relation symbol P}, an r;-ary relation ij on |A|. This means
that P]A(bl, ..., br,) is a proposition, which is true or false for every choice
of by,...,b,, €Al

For every function symbol f;, an a;-ary function fjA on |A|. This means

that f(by,...,bs,) is an element in |A| for every choice of by, ..., b, €
‘A| J J J

A waluation of the variables, which is a function v from the variables to

Al

10.1.1 Exercise. What special cases do we get when we interpret a nullary
relation symbol or function symbol?

10.1.2 Example. Assume that we have a language of arity type (;0,1,2,2)
and we would like to interpret it involving natural numbers. We let

Al = N (10.1.3)
AL (10.1.4)
f s (10.1.5)
g (10.1.6)
A= (10.1.7)

and define also a valuation of the variables. Often we wait to decide the valua-
tion until some concrete problem is solved. The reason for this is that most of
the things we do do not depend on the valuation, so it is often not necessary
to specify it.
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Notice that the set |A| will
always be non-empty, since
we require the existence of a
function from the non-empty
set of variables into |A|.

We will return to the
usefulness of valuations below.
For now you do not have to
care very much about them
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Notice that in the notation for
structure, there is a semicolon
more than in the notation for
arity type. To the left of the
first one writes the name of
the domain. There is nothing
corresponding to this in arity
types. To the right of this one
writes the relations one uses
in the interpretation. Finally,
in the last space one writes
the functions.
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The above definition of an interpretation is formulated more simply by
saying that we interpret in the structure:

(N;;0,8,+, ). (10.1.8)

A structure is therefore nothing more than a set together with relations and

functions. The advantage of the notation (10.1.8) is that one can define the

whole interpretation in one row. The ordering in (10.1.8) is relevant to be able
to know what is the interpretation of symbols.

We assume in the sequel that we have a given arity type and a given in-
terpretation A of the language. Let us look closer at what we shall use our
valuations for.

Already in high school mathematics one states things as, for example, that
2% = 22 does not hold for all values of . Thus, one speaks of giving values to
the variables. This is what the valuation does.

10.1.9 Example. An example of a valuation where the variables are the nat-
ural numbers is given by:
U(xl) =1 )

i.e. xq is given the value 0, while x; is given the value 1, and so on.

10.1.10 Example. A valuation can also be given by an infinite list. Let, for
example, v be defined by

To+—> 7
1 — 3
To 7
T3 — 3
.’134|—>7

When we have a valuation of the variables we can recursively extend it to
Term precisely as we did with Form in propositional logic. In this way, all
terms are given a value in the domain.

» 10.1.11 Definition. Let

[2:] = v(x)
[filtrs s ta)] = fANL - Tta]) -
Note that this definition also depends on the interpretation A, so it becomes

necessary to write [[ap]]A when we need to specify that it is the interpretation
A we have in mind.

10.1.12 Example. Interpret the language of arity type (; 0,1, 2, 2) in the struc-
ture
(N;;0,8,+,°)

but leave the valuation of the variables unspecified. Compute the expression
[f3(fa(f2(f1),20),71)] as far as possible.

Solution.

(10.1.13)

Lfs(fa(f2(f1) o), 2)] = £ (ALY, Lol [a])
= 5(0) - v(wo) + v(w1)
=v(zo) + v(z1).

O
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10.1 Interpretation of terms and formulas

The answer is thus a function of the valuation of zg and z;. If we let
x =wv(zg) and y = v(z1) we can answer that [fo(f3(f2(f1),20),21)] = = + y.
But we cannot calculate any further if we do not know the valuation of zy and
x1, that is to say, if we do not know more about the valuation of the variables.

We shall also give values to formulas, but to do this we need a technical
detail. We will have to say things such as “the same interpretation as A, but
with x3 given the value 7 instead”. This interpretation we denote by A[xs — 7).
The definition looks like this:

p 10.1.14 Definition (reevaluation). Let A be an interpretation whose valua-
tion we denote by v. We then let

def | @ ifi=j
N i) =
vlz; al (IJ) {U(xj) otherwise

and A[z; — a] is the interpretation A but with the valuation v replaced by
v[z; — al.

10.1.15 Example. If v is like in Example 10.1.10, then v[z; + 0] is the same
except in the case z1:

To— T
1‘1'—>O
To > 7

T3 — 3
334'—)7

10.1.16 Example. If a € |A], then
[wo] 107 = [z — a](z0) = a.

10.1.17 Exercise. Simplify

a) Alx; — allx; — b]

b) Alz; > [2,]%]

¢) Alws = [ 1)
10.1.18 Exercise. Show that if ¢ # j, then

Alz; = allzj — b] = Alz; — b][z; — d]

, but that it is not necessarily the case if 4 = j. Show that in this case both
sides of the equation can be simplified.

We can now define the truth values on Form:

P> 10.1.19 Definition. Let A be an interpretation. The truth values of formulas
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We do not have to know
anything about v to compute
this.
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When the interpretation A is
implicit, we write [z; — d]
instead of A[z; — a],

[x; — al]]z; — D] instead of
Alz; — al[z; — b], etc.

as metavariables for object
variables. This means that
these symbols stand for
arbitrary variables
To,T1,T2,.... We can never
have zo = x1, since these two

though we can have x = v,
which means that x and y
symbolize the same variable,
for instance zo.

We use the symbols x,y, z, . ..

symbols are different in Term,

The formal proof shows how
the machinery we have built
works.
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are given by:

[t = to] & { if [t1] = [t2] is true,
otherwise.
[Pi(ts, . = { it PA([t], .-, [tr,]) is true,
otherwise.
[T1T=1
[L]=0
o A1 = [o] A ]

= [e] v [¥]

¢l = [¥]

aer |1 if [[cp]]A[“'_}a] =1 is true for all a € |A|,
~ 10 otherwise.

=
AS)
<
<
[E=-)

[[Vl‘ i ‘P]]

[Bziy] def {1 if [[@]]AmHa] =1 is true for some a € |A|,

0 otherwise.

10.1.20 Example. Compute [Vao(zo = 20)].

Solution. According to the definition of [Va;;¢] we shall compute [zo = 20]**~%
for all a, and investigate if the answer is always 1. According to the definition
of [z = 0] "0, this is 1 if [20]"7% = [20]*° is true. But it is, since

= is reflexive. Thus, the answer is 1. ]

10.1.21 Exercise. Compute [Vzo(zo = x1)] and [Fxg(xg = 21)] as far as
possible.

10.1.22 Exercise (from the exam on 2004-08-17). Decide if (P (x)V Py (z))—
(JzPy(x) V JxPy(x)) is true in all interpretations.

If [[go]]A = 1 one says that ¢ is true in A and writes A F ¢. If ¢ does not
contain any free variables, [[gp]]A does not depend at all on the valuation, which
explains that it is often unnecesasary to specify which valuation we are using.
This fact follows from the following two theorems:

10.1.23 Theorem. If x does not occur in t, then [t] [oal [t]-

Proof idea. Intuitively, as soon as one understands the symbolisms, this is an
obvious consequence of what reevaluation means. What it does is to change the
values of the variables. What the theorem says is just that if the variable whose
value is changed does not occur in ¢, the value of ¢ will not be changed. O

Proof. The proof is done by induction on the structure of terms, since we will
show that something is true for all terms. The term ¢ may either be of the form
x; or of the form f;(t1,...,1s,). In the first case, we know, since x does not occur

in t, that @ # ;. Therefore [¢]*7* = [[xz]][x'_m] [x:]. It = fi(ts,... ta,)
holds, since z does not occur in ¢, we know that x does not occur in any of
the arguments. The inductive hypothesis gives us [[tj]][zHa] = [t;], so it follows
that

[ = [filta, - ta,)] (10.1.24)
20 LRI 19 L) (10.1.25)
[ta], .- [ta:]) (10.1.26)
=[filtr,-. . ta)] = Tt] (10.1.27)

O
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10.2 Models and countermodels

10.1.28 Theorem. If x does not occur freely in ¢ then [¢] [eal el

Proof idea. Here we can also understand the theorem in an informal way. Since
reevaluation is defined in such a way that it only changes the values of the free
variables, it is clear that if 2 does not occur freely in @, the value of ¢ will not
change if we change the value of x. O

Proof. Also in this case we use an inductive proof, but there are many more
cases since formulas can be constructed in many ways. We will also strengthen
the theorem somewhat, to get a stronger inductive hypothesis: we will show
that if 2 does not occur freely in ¢, then [o] A" = []* for all interpre-
tations A. This strengthening does not result in any differences in the use of
the theorem, but rather changes its logical form. It has the advantage that
we get as inductive hypothesis that the theorem holds for subformulas in all
interpretations.

If ¢ is of the form ¢, = to or Pi(t1,...,t), the result follows from the
previous theorem. In the other cases, except the quantifiers, the result follows
quite directly after using the inductive hypothesis. We show here the case of
V-formulas (3-formulas are handled similarly).

We shall show that if x does not occur freely in Va;v, then

Vap] "7 = [Vaa] .

That = does not occur freely in Vx;1) means that either x = z; or that x does not
occur freely in v (see Definition 9.2.14). We split the proof into these two cases.
It is sufficient to check that each of the sides in (10.1.29) are simultaneously 1
: that is, that [¢]" 7= = 1 for all b € | A| if and only if []**"% =1 for
all b € | A|.

If o = a; then [] "7~ is simplified to []**7" (Exercise 10.1.17 a),
from which the result follows immmediately. If x does not occur freely in v

we have, after using the inductive hypothesis on Alx; — b], that [¢] [zamb] _

(10.1.29)

, and hence it is enough to prove that

[[/(b]][x}—)a][wﬂ—)b] _ IIQM] [z;—b][z—al ' (10130)
This is actually not true in general, but we have already handled the case where
x = x; above, so we can now assume that « # x;. Then, (10.1.30) follows from
Exercise 10.1.18. O

10.1.31 Exercise (from the exam on 2005-01-07). An equivalence relation is
a binary relation ~ which has the following properties for all a, b, c:

a~a (reflexivity)
if a~b, then b~ a (symmetry)
ifa~band b~ ¢, then a~c. (transitivity)

Formalize these rules; that is, give three formulas ~,,~s,7: which represent
these three rules. Choose a suitable arity type. The formulas should not
contain free variables.

10.2 Models and countermodels

We shall introduce the notion of model also in predicate logic, as well as the
notion of countermodel. A model is an interpretation in which one or more
specified formulas are true, while a countermodel is an interpretation in which
not all of the specified formulas are true.

P 10.2.1 Definition.

1. A model of ¢ is an interpretation A in which ¢ is true: ﬂcp]]A =1.
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The task of the formal proof
is, in this case, to exhibit the
machinery, but also to
actually check that everything
works. It is a quite complex
definition the one we have
made, and it is not entirely
obvious to see that it does
exactly what we want to. The
proof consists of checking that
the definition works.
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Semantics

Note that a countermodel for
a set does not necessarily has
to be a countermodel for
every formula in the set. If an
interpretation is not a model
for the set, it is a
countermodel.

In practice, it almost always
works to write [¢] instead of
[]* when computing, even if
we consider more than one
interpretation at the same
time. Indeed, when we often
work with an arbitrary
interpretation with a certain
property, one can just assume
that the interpretation in
question has that property
and then compute as usual.
Example 10.2.5 illustrates
this.
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A model of a set T" of formulas is a model of all formulas in T".
We say that I" gives ¢ (I' F ) if all models of I" are models of .
Y} E e

We say that vy1,...,7, E @ if {y1,...

DR B o

A cg\untermodel of ¢ is an interpretation A in which ¢ is false, i.e., where
[e]™ = 0.

6. A countermodel for a set I' of formulas is a countermodel for at least one
formula in T'.

Note the special case “F ¢”. It can be conceived as having an empty list to
the left of F, so that it means the same as () F ¢, which is to say that all models
of () are models of ¢. Since every interpretation is a model of () (since it is a
model of every formula in (}), ) E ¢ means that every interpretation is a model
of p. Thus, F ¢ is a way of expressing that ¢ is true in every interpretation.
We then say that ¢ is a tautology, precisely as in propositional logic.

10.2.2 Exercise. Show that Vzy F ¢.
10.2.3 Exercise. Show that ¢ E Jzy.
10.2.4 Example. Show that I (z¢ = x1).

Proof. We will find a countermodel. The naive argument is: “let x¢ and
have different values!”. This works, but let us be more precise for the sake of
practice. Choose, then, a structure, say the natural numbers, and let v(z;) = .
We then get that

[[ZL'()i"El]]:]. <~ [[(E(]]]:[["Elﬂ ~— 0=1

and since the last equation is actually false, we know that [z¢ = z1] = 0. We
have then a countermodel. O

10.2.5 Example. Show that if t1, s, t3 € Term, then
1. E(t1 = t1),
2. (t1 =ta) E (ta =t1),
3. (b =to), (ty = t3) E (t; = t3).

Proof. 1. We will show that in all interpretations we have [t; = ;] = 1.
According to the definition, we need to show that we have [t;] = [¢1] in
all interpretations, which we have, since = is reflexive.

2. We shall show that if [t; = t3] = 1 then we also have [ta = #1] = 1.
Assume therefore that [t; = to] = 1, which means that [t1] = [t2] is
true. Since = is symmetric, it follows that [t2] = [t1] is true. Hence,
[te =t1] = 1.

3. Similarly to the previous item, but use now that = is transitive.

10.2.6 Example. Show that there is ¢ € Form such that ¢ F Vage.

Proof. Take for instance ¢ = (x9 = z1). Then [[cp]]A = 1if [[xo]]A = [[xl]]A.
Let us therefore consider an interpretation A4 where this is the case. We have
[Vzop] = 1 only if []*°7 = 1 for all a. But [~ = 1 precisely when
a = [x1]”", which is not true for all a in structures with more than one element.

To sum up: if we consider a structure with at least two elements and give
xo and x; the same value, we have [¢] = 1, but [Vagp] = 0. O

10.2.7 Exercise. Show that it is not necessarily true that Vo (o V) E VageV
1. In other words, that it is false for some choice of ¢, € Form.
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10.3 Bounded quantifiers

Hint. Let 1» = —¢ and use the same idea as in the previous example.

10.2.8 Exercise. Show that it is not necessarily true that Vagp Vi E Vg(pV
¥).

Hint. Let ¢ = L. Then use Example 10.2.6.

10.2.9 Exercise (from the exam on 2005-01-07). Interpret the formula Vzo3z (f1(z1,21) =
xo) in the following structures and find its truth value in each one of them:

a) (R;;+,0)
b) (R;;-,1)
c) (G- 1)

Here R are the real numbers and C are the complex numbers.

10.2.10 Exercise (from the exam on 2005-08-23). Interpret the formula Vao3x; Py (xg, 1)
in the following structures and find its truth value in each one of them:

a) ((0,1);<;)
b) ([0,1];<;3)

Here (0,1) is the open (real) interval between 0 and 1, while [0, 1] is the closed
interval.

10.2.11 Exercise (from the exam on 2004-08-17). Interpret the formula VaoVz (P (2o, z1)—
Py (f1(zo, f2), f1(z1, f2))) in the following structures and find its truth value in
each one of them:

a) (R;<;+,1)
b) (R;<;-,—1)
c) (R;#;-,0)

Here R is the real numbers.

10.2.12 Exercise (from the exam on 2002-10-21). Decide for each of the
following formulas whether it is a tautology or not. A complete explanation is
required.

a) JroVay (Py(z1) <> Pi(x2))
b) Va13wa(Pi(z1) <> Pi(z2))

10.2.13 Exercise (from the exam on 2003-10-20). Interpret the formula VaoVary (f1(xg) =
fi(x1) = xo = x1) in the following structures and find its truth value in each
one of them. Motivate!

a) (N;<;s,0), where s is the successor operation.

b) (R; <;sin,0)

10.3 Bounded quantifiers

In some occasions we would like to say “all” without talking about all elements,
but rather all those with a given property. In the same way, we would like to
say “some” in the sense of some element with a given property. For example:
“Not all prime numbers are odd, some prime number is even”. If the domain
consists of the natural numbers and P is interpreted as “is prime”, while Ps is
interpreted as “is odd” and P5 as “is even”, we can express “all prime numbers
are odd” as:

Va (P (z) — Pa(x)) (10.3.1)
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and “some prime numbers are odd” as

Jx(Py(z) A Pa(x)). (10.3.2)
In the same way we express “some prime number is even” as

Jx(Py(z) A Ps(x)). (10.3.3)

More generally formulated: we express “all those with the property PlA have
the property Ps*” as (10.3.1) and “some with the property P;* has the property
Ps'" as (10.3.2).

10.3.4 Exercise (from the exam on 2005-08-23). Formalize the proposition
below; that is to say, give three formulas ~,, Vs, V. that are interpreted as the
three propositions (a, b, ¢) in the structure (I;C, E, S;), where I is the set of
all curves in a plane, C(x) is the predicate that aserts that x is a circle, E(z)
is the predicate that asserts that  is an ellipse, and S(x,y) is the relation that
asserts that x and y intersect. The formulas should not contain free variables.

a) All circles are ellipses.
b) Some ellipses are circles.
¢) Every ellipse intersects some circle.

10.3.5 Exercise (from the exam on 2004-10-18). In this exercise we use the
arity type (;2,2,0).

a) Formalize the following propositions:
No odd number is even

More precisely: Give a formula ¢ such that its interpretation in (N;; +, -, 1)
is “for all odd x one has x is not even”.

To be odd is defined here as being equal to 2n+1 for some natural number
n.

To be even is defined here as being equal to 2n for some natural number
n.

b) Interpret the formula ¢ (from the previous item) in (R;;+,-,1) and give
its truth value in this structure.

10.4 Summary

We have defined interpretation in predicate logic. An interpretation is given by
a structure together with a valuation for the variables. Given an interpretation,
every term gets a value, which is an element in the domain of the interpretation,
and every formula gets a truth value, which is an element in {0, 1}, decided by
the interpretation. If a formula has the truth value 1, one says that it is true
in the interpretation, otherwise one says that it is false in the interpretation.
One also says that a formula is interpreted as a proposition, which one gets by
substituting A with and, V with or, V with for all, and so on. The linguistic
ambiguities that can arise with such an interpretation are compensated by the
fact that the truth value of a formula is precisely defined: for instance, it is
clear that or has to be interpreted as inclusive from the fact that its truth value
is computed in this way. In this chapter we have also introduced reevaluations.
The most important thing to bring with you for the rest of this course is the
ability to compute truth values of formulas in different interpretations and ma-
nipulate reevaluations, since these will be extensively used in many examples,
exercises and proofs in what follows.
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Chapter 11

Simplifications

11.1 Algebraic simplifications

In the same way as we do in propositional logic, we let ~ mean that two
formulas have always the same truth value.

p 11.1.1 Definition (logical equivalence). By ¢ & ¢ (that ¢ and 1 are logically
equivalent) we mean that [[4,0]]“4 = [[w]]A in all interpretations A.

Since the truth value of formulas which are constructed by propositional
operations has been defined precisely as in propositional logic, we can compute
using Boolean algebra in predicate logic as well. However, we need new rules
to compute with V and 3. They are collected in Figure 11.1, and we will now
check that they are correct. Some of them are verified in the examples, and
others are left for you as exercises.

Va(p A) = Vaep AV
Fz(p V) ~ Jxp V Izt

Ve ~ Jz—p
=dzp ~ Vr-p

Vo ~ ¢ if x does not occur freely in ¢
Jrp ~ @ if  does not occur freely in ¢
V(o V) = Ve Vi if 2 does not occur freely in
Jx(p A) = Jzp A if  does not occur freely in ¥

Figure 11.1: Some useful computation rules in algebraic predicate logic

11.1.2 Example. Show that Vz—¢ ~ -Jzep.

Proof. Assume first that [Vz—¢] = 1. This means that [-¢]* 7% = 1 for all
a, which is the same as [¢] ==al — 0 for all a. But this says that [Bze] = 0,
and hence [-3z¢] = -[Fzp] = -0 = L.

The argument can also be done backwards, proving that if [-Jz¢] = 1,
then [Vz—¢] = 1. O

11.1.3 Exercise. Show that Jz—¢ ~ —Vzp.
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One cannot always replace a
formula with another that has
the same truth value.

In the case [¢] = 0 it would
have been tempting to replace
V(e V) with Vz(p VvV L),
but as we have shown above,
such replacements sometimes
give wrong results. We must
use that x does not occur
freely in ).
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11.1.4 Example. Vz(p A ) = Voo A V.

Solution. Assume first that [Vz(p Av)] = 1. This means that [o A ] [e=al _ 4

for all a in the domain. It follows that [¢]“7® =1 for all a in the domain,

and similarly for ¢). Thus, it follows that [Vz¢] = 1 and [Vaz¢] = 1. Therefore,
we have [Vxp AVzy] = [Vee] A [V =1A1=1.

If, on the other hand, [Vzp A Vazy] = 1 then we can, by following the
previous argument backwards, assert that [Va (o A ¢)] = 1. O

11.1.5 Example. Jz(p V ¢) = Jzp V Ja).

Solution. Assume that [Fz(e V ¢)] = 1. This means that [p V g[;]][z'_m] =1

for some a. Then we have either [¢]™7" =1 or [¢]™7* = 1. We consider
the first case (the other one is completely analogous). We then have that
[Fz¢] =1, and it follows that [Tz V zp] = 1V [Fzy] = 1.

By following the argument backwards we can show the other direction of
the equivalence. ]

11.1.6 Example. Show that if = does not occur free in ¢, then we have
Vrp = @.

Solution. That Vzy E ¢ holds follows from Exercise 10.2.2. To show the con-
verse we assume that [p] = 1. We shall prove that [Vxy] = 1, which by
definition means we just need to check that [¢] [#=al — 1 for all a in the do-
main. But according to Theorem 10.1.28 we have, since  does not occur free
in @, that [[(p]][xHa] =[] = 1. ]

11.1.7 Exercise. Show that if = does not occur free in ¢ then we have Jzp ~
®.

There is a complication which makes algebraic simplifications in predicate
logic not as slick as in propositional logic. If, for instance, ¢ is true, it would be
tempting to substitute Vzgp with Voo T, but this is sometimes not correct: it
can change the truth value. If, for example, ¢ = —(z¢ = z1), then Vzop is false
(even when ¢ is true) while Vao T is true. To replace a formula by another, it is
not sufficient that they have the same truth value in the interpretation we are
working with, but the truth values need to be the same in all interpretations.
Theorem 11.1.8 shows that it is sufficient.

11.1.8 Theorem. If ¢ ~ 1), then ¢ can be replaced with ¢ in any formula
without changing its truth value.

Proof. Consider the definition of truth value (10.1.19). It is given by recursion,
so that the truth value is given by the truth value of the subformulas. Therefore,
if one replaces one subformula with another of the same truth value, the result
will not be affected. The only difficulty appears with the case of quantifiers,
where we do not use the same valuation for subformulas but use reevaluations
instead. Since we assume that ¢ and 1 have te same value in every valuation,
they are guaranteed to have the same value even in the reevaluations. Hence,
the result follows. O

We now continue giving examples of logically equivalent formulas. The
following proof illustrates how one sometimes does not have enough hypothesis
to use the previous theorem.

11.1.9 Example. Va (o V1)) &~ Vop Vi if 2 does not occur freely in ¢ (compare
examples 10.2.7, 10.2.8).

Solution. We consider two cases: when [¢] = 0, respectively [¢] = 1.
In the first case we have [Vap V ¢] = [Vzp]. We shall prove that [Va(p Vv
)] = [Vae]. Assume therefore that [Vz(p V ¢)] = 1. This means that

[V ]® 7 =1 for all a. Hence we have, for every a, either [¢]*7* =1 or
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]][:m—nz]

[¥]"7% = 1; but the latter is impossible, since [¢) = [4] according to
Theorem 10.1.28 and the fact that [¢)] = 0 by assumption. We have, hence,
[£]"7 = 1 for every a, and thus, [Vay] = 1. Assume, on the other hand that
[Vze] = 1. This means that [¢] el =1 for all a. Thus, [¢ V ¢] e=al — 1 for
all a, which gives [Vz(p V ¢)] = 1.

In the case when [1/] = 1 we have to show that both sides have truth value
1. This follows by an argument which ressembles the one above but is simpler.
You can probably do it yourself, if you have understood the proof so far. [

11.1.10 Exercise. Show that Jx(p A ) ~ Jxp A1) if x does not occur freely
in .
11.1.11 Exercise (from the exam on 2004-01-08). Show that Va(p V ¢) =~

Ve V Vai) is not true in general. Show also that it does hold if x does not
occur freely in .

11.1.12 Exercise (from the exam on 2004-08-17). Give a (preferably natural)
example from mathematics where the difference between Vag3x1p and 31 Vrgp
is exhibited.

11.1.13 Exercise. Decide whether Jzo(Pi(z¢) — VzoPi(zo)) is true in all
interpretations.

11.1.14 Exercise (from the exam on 2004-10-18). Decide whether (Vao Py (z¢)—

Voo P (x)) = Voo (Pr(zo) — Pa(20)) is true in all interpretations.

11.1.15 Exercise. Show by using algebra that, for all formulas ¢, v, it is true
in general that

a) V(e — ) ~ Jz(p A )
b) =3z(p A ) = Va(p — 1))

11.2 Simplification by substitution

It is important to have a complete understanding of how the interpretation of
a term or a formula is affected by substitution. The following theorem clarifies
the situation in the case of terms. It says that, through substitution, the value
is changed in the same way as if we replaced the value of the variable by the
value of the inserted term.

11.2.1 Theorem. [s[t/z;]] = [[s]][ij[[tﬂ]

Proof. As usual, we give a proof by induction. If s = x;, we have

[s[t/x;]] = [wilt/@;]] (11.2.2)
[ =i
_{[[:z:i]] otherwise (11.2.3)
= [a;]\= 0 (11.2.4)
= [s]t= 0 (11.2.5)

If s = fi(t1,...,ta,), we have

[s[t/,]] = 11.2.6

11.2.7

~~

fi(te, ..

voeota) [t/ 5]
fitalt/ %]

[
= tai[t/5])]

—~ o~ —~
~—

va([[tl[t/iEgﬂ] o [ta, [t/ 251]) 11.2.8)
= A g, ) 11.2.9)
= [fi(tr, ... tg,)] 1 (11.2.10)
= [s] oo t0) : (11.2.11)

O
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Let this exercise be a warning
for sloppy simplifications!

Here one sees some of the
duality between A and —
described by the Galois
connection (2.2.3).

This is used in the proof of
the soundness theorem
(Chapter 13).
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It would have been good to have a similar theorem for the case when the
term s is replaced by a formula . Unfortunately, we do not have such a theorem
in general, but we have to add one more hypothesis concerning the substitution,
namely, that ¢ is free for x in p. This notion requires some motivation.

Consider, for example, the formula Vao3x; Py (20, z1), where we let the do-
main be the real numbers and interpret P; as the relation <. It says that for
every real number there is a greater real number. Since x is interpreted as a
real number, then 31 Py (zg, 1) is true in the interpretation, no matter which
value [z(] has. But any term t can be interpreted as a real number, so one
might think that

(3$1P1(£E07£L'1))[t/1’()] (11212)
should always be true. However, it is not true if ¢t = z.
11.2.13 Exercise. Simplify (11.2.12) and compute its truth value when ¢ = ;.

Therefore, we cannot expect a theorem saying that

[olt/a;)] = [~ (11.2.14)

holds in general, since there are exceptions.

11.2.15 Exercise. Give examples of ¢, t and j such that (11.2.14) is false in
the interpretation we have used in the previous exercise and example.

You can compare the above with the claim that

1
/ xyder =y/2 (11.2.16)
0

holds for all y. When one says such a thing, one does not think that one could
let  be y and conclude that

1
/ r?dz =2/2. (11.2.17)
0

This is however often done by high school students, and it is not so strange:
no one has told them that one has to be careful when doing substitutions, and
the values will only be reasonable if the inserted term is free for the variable
one inserted it for, which means that no variable in the term is bound by any
quantifier when doing the substitution. In ordinary mathematics, we avoid
completely substitution of terms which are not free for the variables we sub-
stitute, but we usually forget to teach that this is the case. In logic we specify
instead which substitutions give sensible results by defining free for formally.
We make it simpler by first defining bound for. The idea behind the definition
is that a term t is bound by a variable x in a formula if the substitution [¢/z]
leads to some variable in ¢ being bound by a quantifier. We state the definition
by recursion.
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11.2 Simplification by substitution

p 11.2.18 Definition. ¢ is bound for z; in ...

def

oo (t1 =tg) = false
o Pi(ty,...,t,,) = false

def

. T = false
. L false
Lo ANY = ¢ is bound for z; in at least one of o,
.oV 2 ¢ is bound for z; in at least one of w1
. o= = tis bound for z; in at least one of ¢, 1)
o Vo = e i#jand
e 1; occurs freely in ¢ and
e x; occurs in ¢, or t bound for z; in ¢
oo dzge e i#jand
e 1; occurs freely in ¢ and

e x; occurs in ¢, or ¢ bound for z; in ¢

Did you understand the
> 11.2.19 Definition. t is free for z; in ¢ if ¢ is not bound for z; in . difference between free in and

free for?

11.2.20 Exercise.

a) Show that z is free for zg in Jao Py (xo, 21).
b) Show that zg is bound for z; in the same formula.
c) Is z¢ free for x1 in Voo Py (x0)?

11.2.21 Exercise (from the exam on 2003-01-09). In which of the substi-
tutions in Exercise 9.2.19 b are the inserted terms free for the variables one
substitutes?

11.2.22 Exercise. Show that x is free for z in ¢.

11.2.23 Exercise. Show that if ¢ is bound for x in ¢, then some of the variables
in ¢t are quantified in ¢.

11.2.24 Exercise. Show that if none of the variables in ¢ are quantified in ¢, This gives in many cases an
then ¢ is free for = in . efficient way to see if we have
the free for-property.

The condition in the following theorem is the reason why the notion free
for is so important. The theorem says that under this condition, substitution
works the way we would like regarding the truth values.

11.2.25 Theorem. Ift is free for x in ¢ then we have [p[t/x]] = [¢] Sl

Proof. We give a proof by induction (induction on the structure of Form), and
therefore we go through all different forms that formulas can have.

If  has some of the forms ¢, = to, P;(t1,...,1,;), T or L, then it is always
true that ¢ is free for = in ¢ according to the definition of free for and bound for.
In this case it is also easy to check that it holds by applying Theorem 11.2.1.

If ¢ is composed by using A, V or —, the theorem follows immediately from
the inductive hypothesis.

We will consider the case when ¢ is of the form Vz;i. Say that x = x;;
then we will show that

[(Vz ) [t/@]] = [Vau] T (11.2.26)

Note first that if z; does not occur freely in Va4, then both sides of (11.2.26)
are simplified to [Va;¢], from which the result follows immediately. We there-
fore assume in what follows that x; occurs freely in Vz;1; that is, that ¢ # j and
x; occurs freely in . The assumption that ¢ is free for x; in Vx ;1 means that
t is not bound for z;, and since i # j and x; occurs freely in 1), the following
must be false:
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The way of using the
inductive hypothesis has
similarities with the way it is
used in the proof of
Theorem 10.1.28.

11.2.30 and 11.2.31 will be
later used in the proof of the
soundness theorem
(Theorem 13.1.1).

This example illustrates the
difference between
substitution and reevaluation:
by the simplification of
t[f2/iliz] [fl /:L‘z}, it is the
second square bracket which
is deleted, while by the
simplification of

Alz; — a][z; — b] it is the
first square bracket the one
that is deleted. The difference
is explained by the fact that
substitution changes terms,
while reevaluation changes
valuations.
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e x; occurs in ¢, or ¢ is bound for x; in .
We draw the conclusion that

e x; does not occur in ¢,

e ¢ is free for z; in .

The left hand side of (11.2.26) may now, since i # j, be simplified to [Va;9[t/2;]].

Assume that its value is 1. This means that [i[t/2,]]™~% =1 for all @ in the
domain. Because of the inductive hypothesis, we have that

[[wﬂ[fﬂjﬁa][miﬁ[[t]][ﬁjHa]] =1. (11.2.27)

Since x; does not occur in ¢, we can simplify this to

[[w]][mjwa][mwﬁ[[tﬂ] -1 (11.2.28)
and since i # j, we can change the ordering (Exercise 10.1.18):
[[w]][xi'—)[[t]]][%'—)a] —1. (11.2.29)

But this means precisely that the right side of (11.2.26) is 1. By following this
reasoning backwards, the other direction of the equivalence is shown.
The case of 3 formulas is completely analogous. O]

11.2.30 Example. Show that ¢[t/z] E 3z if ¢ is free for x in ¢.

Solution. Assume that ¢ is free for = in ¢ and that [o[t/z]] = 1. We will prove
that [Fze] = 1. That [p[t/x]] = 1 gives, according to the previous theorem,

that [] I = 1, but then we can take a = [t], so we have that ]~ =1,
which means that [Jz¢] = 1. O

11.2.31 Exercise. Show that Vap F [t/x] if ¢ is free of z in .

11.2.32 Exercise. Show that ¢[t/x] F Jz¢ does not necessarily hold if ¢ is
bound for z in ¢.

Hint. Let x = g, t = 1, ¢ = Va1 (x9 = 27).

11.2.33 Exercise. Show that Vaxy E ¢[t/x] does not necessarily hold if ¢ is
bound for z in ¢.

11.2.34 Example (cf. Exercise 10.1.17 a). Let f{* = a and f5* = b. Simplify
[t[fa /][ f1/xi]]-

Solution. We can do this in two ways. On one hand we can use that x; does not
occur in t[f2/x;] (which is shown by an inductive proof) and therefore conclude
that ¢[fa/2;][f1/2:] = t[f2/x;] (Exercise 9.1.18), so that

[elfe/xillf1 fwill = [elfe/xi] = [0

On the other hand we can compute, with the help of Theorem 11.2.1,

[t/ zi)lfr/xi]] = [tlfa/a]] 7 = [t ellee?]

and use Exercise 10.1.17 a to conclude that this is [¢]**~". O

(11.2.35)

(11.2.36)

11.2.37 Exercise (cf. Exercise 9.2.22). Simplify

a) [tly/«]lz/yl]
b) [ely/x][x/y]] if x is free for y in p[y/z] and y is free for z in .
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11.3 Summary

11.2.38 Exercise (this is used in the proof of the completeness theorem,
Chapter 14). Show through an inductive proof that if y does not occur in 1,
then z is free for y in ¢[y/x].

Hint. Here is a sketch of the proof; do the details by yourself. Use
induction on the complexity of the formula. The induction step
is easy in the case when 1 is of one of the forms Vz ;¢ and Jz;¢.
Consider one of the cases, the other one is completely analogous.
Assume that 1 = Vz;¢ and that y does not occur in ¢. We shall
show that x is free for y in ¥[y/z], and the inductive hypothesis
we can use is that x is free for y in ¢[y/z]. Consider two cases. If
x = z;, then ¢[y/x] = v, in which case y does not occur at all,
so we are done. If x # z;, then we have that ¥[y/x] = Vz,¢[y/z].
But here z is free for y since z; does not occur in = (which is clear
by the definition of “occurs in”), and since z is free for y in ¢[y/x]
(inductive hypothesis).

11.3  Summary

We have seen how with the help of algebraic simplifications and substitution
simplification we can compute the truth value of formulas in a considerably
easier way. We have also seen that the notion free for is very important in
this context: simplification by substitution is not guaranteed to work when
terms are bound for variables. The most important thing to take with you
for the rest of this course is the skill to simplify the computation of truth
values by algebraic methods, as well as the ability to use theorems 11.2.1 and
11.2.25. This includes understanding what free for means and how we can
decide whether a term is free for a variable in a formula; otherwise, you would
not be able to use the theorems in the right way.
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> 12.1.1 Definition. By ¢, ...

Chapter 12

Natural deduction

12.1  New rules

Natural deduction in predicate logic is done precisely in the same way as in
propositional logic, but with even more rules. These are collected in Figure 12.1
(page 90). The rule “refl” is called reflezivity and the rule “repl” is called the
replacement rule.

Note the various restrictions appearing in the rules. To be able to use some
of them, it is required that some terms are free for some variables, while for
some other rules it is required that variables do not occur freely in certain
formulas. These restriction are important — disregarding them can lead to
deriving false formulas.

The principles for derivations are otherwise the same as in propositional
natural deduction. This chapter, therefore, does not contain any theory; only
examples and exercises. We just have to modify some definitions.

,©n F ¢ we mean that there is a derivation of
o, with only the rules of figure 5.1 and 12.1 and without any undischarged
assumptions, except possibly ¢1, ..., ¢,. (Compare Definition 5.5.1.)

12.1.2 Example. Show that - (xg = x¢).
Solution. Since xq is a term, we can use the rule for reflexivity.

+ reﬂ
o = Xo

12.1.3 Example (symmetry). Show that ¢t = sk s =t.

Solution. If we let ¢ = (z = t), where we choose z so that it does not occur in
t, we get

plt/x] = (x[t/z] = t[t/x]) = (t = 1), (12.1.4)
ols/a] = (als/a] = t]s/a]) = (s = 1), (12.1.5)
and we can use the rule for replacement.
refl
t=t t=s
s : t ers
0

12.1.6 Exercise (transitivity). Show that v =t,t=sFu =s.

Hint. Find the formula ¢ which could be used together with the
replacement rule.
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Note that the formula ¢ does
not occur in the derivation.
In fact, we cannot see which
variable z has been chosen
and therefore we cannot see
which formula ¢ was in the
replacement rule. However,
we can always decide whether
an application of the
replacement rule is correct by
noting how the formulas
above and under the line
differ. With that information,
one can see whether there
exists a formula ¢ which can
be used in the rule, but the
choice is not unique.
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©, o denote arbitrary formulas
t, s denote arbitrary terms
x denote an arbitrary variable

When substituting, it is assumed
that ¢ (resp. s) are free for x.

- plt/z]  t=s
t=1 ©ls/x]
iv[ Vz(p VE
Ve plt/z]

where x does not
occur freely in some

undischarged
assumption.
[«]
plt/z] Jxp o
3r — 3F
Jxp o

where x does not
occur freely in o, nor
in any undischarged
assumption in the
right subtree, except
possibly in .

Figure 12.1: Additional rules for natural deduction in predicate logic
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12.1 New rules

12.1.7 Example. Construct a derivation of VaoVai(xo = 21 — 21 = x9).

Solution.
- refl 1
To = T [x0 = 1]
N ers
1 = 2o
R R *}Il
Tog=T1 —T1 = XTo
- - VI
V.Q?l(.TO =T — T = LEQ)
VI

VmOV:vl(:ro =x —xr = xo)
Here we have an implication introduction which discharges the assumption

xo = x1. This is why the V-introductions are allowed. O

12.1.8 Exercise. Construct a derivation of
V:UOVx1Va:2((xO = .’1?1) A\ (£L‘1 = 31’2) — (.’170 = ZCQ)) .

A special case of VFE is

N4
——VE

14

(12.1.9)

which one gets by putting ¢ = z, since p[z/x] = ¢ (Exercise 9.2.21). Tt is the
most common way to use the rule. It occurs, for example, in the solution of
the following problem.

12.1.10 Example. Show that Vz—¢ F =3xp.

Solution.

V-

VE
- [o]*

ELk 1
1
—Jxp

— 12

We must check that the variable restrictions are satisfied. The only rule we
use which has such restrictions is IE. It requires, in the above case, that x
does not occur freely in L (which is not the case), and that « does not occur
freely in some undischarged assumption in the derivation of L, except possibly
in . In our case, Vz—y is the only undischarged assumption, except from ¢,
and z does not occur freely in it (it occurs bound, however, but that is not a
problem).

In what follows, the fact that the variable restrictions need to be satisfied
will not be explicitly checked, but these checkings must always be done before
one can assert that the derivation is correct. O

12.1.11 Example. Show that =Jzp F Vr—e.

Solution.

—Jxp

— =L
P
V-

vI1

12.1.12 Example. Show that Jz—¢ - =Vae.

@© 2017 Jesper Carlstrom

Do you see that both uses of
VI would be forbidden if the
assumption xop = x; was
undischarged? Otherwise,
check the rules in Figure 12.1.

On the exam you do not need
to justify why the variable
restrictions are satisfied if you
are not explicitely instructed
to do so. Otherwise, a
derivation is considered to be
wrong if the restrictions are
not satisfied.
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The examples 12.1.14 and
12.1.15 show how the rules for
V and 3 are used in more
complicated cases. Note that,
in Example 12.1.15, it is
important to use IF
sufficiently far down in the
derivation so that the variable
restrictions are satisfied.
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Solution.

Jx—g 1
€
VYV

—)Ig

12.1.13 Example. Show that —Vzp - Jz—-e.
Solution. Here we must use RAA twice.

[~
Jx—g

=
[—3z—¢p)?

—F
1
— RAA,

2
— VI
—Vzp Vo

1
Jz—e

—F

RAA

12.1.14 Example. Show that - Va(p A ¢) <> Vap AV,

Solution.
Va (o A )]t V(o A )]t [Vap A V) [V A Vaip)?
VE VE NE

eAY AP Vo Vaip
NE ANE — VE — VE

® P ®
— VI — VI AT

Ve YV pAY
AT —— v
Vap AV V(o A1)
I
Va(p A) — Yoo AV 7 Yo AV — Ve (p A )

V(e A ) > Vaep AV

ANE

— 1>

NI

12.1.15 Example. Show that - Jz(p V ¢) <> Jxp V Jzih.

You can try to construct a derivation by yourself.

Solution. See Figure 12.2 (page 93). O

12.1.16 Example. a) What is wrong with the following derivation?

—[330 = $1]2 El

[31‘0(,@0 = 1'1)]1 3.’,131(1'1 = :1?1) .
3951(1'1 = .’El) :

*}Il

3330(33‘0 = xl) — E|J,‘1($1 = 331) .

b) Can one derive 3xg(xg = 1) — Jz1 (21 = 21)?
Solution. a) By 3I the formula under the line is Jz1¢, where ¢ = (21 = x1).
The formula above the line should be of the form ¢[t/z1]; that is, ¢ = ¢ for

some term t. But since xzg and x; are different variables, this is not correct.
b) Sure, for instance:

N refl
1 = X1
—/—— 31
31'1(.’51 = £L’1)

- - —1
E|1‘0($0 = Il) — 3171(56‘1 = 1‘1) .
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12.1 New rules

"GT'T'gT opdurexy jo uornjog :z'gl om3ryg
PEE N PTE & (P A D)TE

v

(h A\ D)TE  QTE A DTE o PVEN PV — (¢ AD)2E

on - (A D)ag e ! PTE A\ PTE
e (P APTE e (P AP)TE JlpaE A dag] n PTE A PTE el( A d)aE]
(AAd)zE  glhaE] (AAD)aE  gldag] PTE N PTE PrE A PTE 2t A
IE ———8™— IE ———88 ™ IN —— IN —m8M8M—
PN PAD hap daE
IN IN IE —— IE ——
o] e (] {9]
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Natural deduction

Remember that one does not have to discharge anything when introducing
implication. O]

12.2 Misc. exercises

12.2.1 Exercise. Show that —~Jzp - —Vze.
12.2.2 Exercise. Show that - Vxp <+ ¢ if  does not occur freely in ¢.
12.2.3 Exercise. Show that - Jxp < ¢ if  does not occur freely in ¢.

12.2.4 Exercise. Show that F V(@ V ¢) <> Vze V) if © does not occur freely
in ¥. Notice in which part of the derivation this assumption is used.

12.2.5 Exercise. Show that F Jz(p A ) <> Jzp A if  does not occur freely
in ¥. Notice in which part of the derivation this assumption is used.

12.2.6 Exercise (from the exam on 2005-08-23).
a) Construct a derivation of (Fxyp — ¢) — (Vep — ).

b) Construct a derivation of (Vxe —1)) — (3xep— 1)) that is correct if x does
not occur freely in .

¢) An attempt to derive (Vo — 1) — (3zp — 1)) could be the following tree,
but if x occurs freely in ¢ or v, the derivation is not correct. Explain
what the error is and what is wrong. Point out the precise location of

errors!
(]!
—— VI 3
Y Vzp — 1]
[El ]2 ¢ —F
T
L4 " EloN
- I
Jxp =Y -
— 13

(Ve = ¢) = (Frp — )

d) Show that, if ¢ = (x = z), there is a correct derivation of (Vay — 1) —
(Bzp = 4).

12.2.7 Exercise (from the exam on 2003-01-09). Derive (3xP; (z)—=VePo(x))<>
Va(3xP (z) = Pa(x)).

12.2.8 Exercise (from the exam on 2004-08-17). Derive Vay V Jz—p.
Hint. One has to use RAA several times.

12.2.9 Exercise (from the exam on 2004-08-17). Explain why the following
derivation is not correct if xg occurs freely in ¢ (specify precisely which step
in the derivation is wrong and explain why).

]!
9 — VI
Vo1 ¢] Yo
VE 3r
dzqp dx1 Vo
3

Jx Vo '

*}Iz

Vrodrie — Jz Vg

12.2.10 Exercise (from the exam on 2005-01-07). Derive Vz(-p V =) <
—3z(p AY).

12.2.11 Exercise (from the exam on 2004-10-18).
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12.3 Summary

a) Explain why the following is not a correct derivation if 1) = (xo = o).

[o Ay
— AFE 1
B U
Jxopp P "
[Bzo(e A )] (Brop) Ny
(Fzo) A '

Iy

—
Fro(p A ) = (Fzop) A Y
Specify precisely which step is wrong and explain why!

b) Show that there is a correct derivation of Jzo(¢ A ¢) — (Fzop) A ¢ if
Y = (2o = w0).

12.2.12 Exercise (from the exam on 2002-08-20). Derive 3xp V) Iz (o V1)),
where x does not occur freely in .

12.2.13 Exercise (from the exam on 2002-10-21). Derive (FxP; (x)—=Ve Py (z))<>

Va(Py(x) = VaPy(x)).

12.2.14 Exercise (from the exam on 2003-08-19). Derive (¢ — Jzp) <> Iz (yp—
©), where  does not occur freely in 1.

12.2.15 Exercise (from the exam on 2003-10-20). Derive (Jzp— 1)) <V (po—
1), where - does not occur freely in ¢. Specify in which part of the derivation
these assumptions are used.

12.3  Summary

We have extended the formal system with new rules to cover the new ingredi-
ents in the language. The rules from propositional logic still hold. The most
important thing to remember from here is the ability to construct derivations
by using both the old and the new rules. You should also be able to decide
if yours or someone elses’s derivation is correct, for which you need to know
both the rules and the limitations that there are for the variables. For instance,
one rule (which?) is only allowed to be used when a certain variable does not
occur freely in any undischarged assumption, and another (which?) has a more
complicated set of limitations. Remember also that every rule that contains a
substitution in its formulation requires that the term is free for the variable in
the formula.

© 2017 Jesper Carlstrom
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Chapter 13

Soundness & Review exercises

13.1 Soundness

We have already put a great effort in understanding the semantics and how it
works together with substitution. This makes the work of proving the sound-
ness theorem very simple. We will go ahead as we did for propositional logic.

13.1.1 Theorem (the soundness theorem). Consider a derivation in natural
deduction. Then the conclusion is true in all interpretations where the undis-
charged assumptions are true.

Proof. Remind yourself how the proof of the soundness theorem in proposi-
tional logic (6.1.5, page 45) went through. We will do a proof by induction
according to exactly the same principles. We go through further cases now,
depending on which rule is the last in the derivation D. For the rules which
already were present in Figure 5.1 (page 40), the treatment is exactly as in the
proof of Theorem 6.1.5. We study the rules that were added in Figure 12.1
(page 90).
Case 10: D is of the form

et (13.1.2)
We have [t = ¢] = 1, since [¢] = [¢].
Case 11: D is of the form
olt/2] P s (13.1.3)

ers

pls/z].

By the inductive hypothesis, it follows that [p[t/x]] =1 and [t = s] =1 in all
interpretations where the undischarged assumptions are true. The first means,

according to 11.2.25, that [¢] @I — 1 and the second means that [t] = [s]-
Hence, we conclude that [¢] "IV = 1, which gives [p[s/z]] = 1.
Case 12: D is of the form

4! Tn

o (13.1.4)
— VI
Vzp

where x does not occur freely in any undischarged assumption ;. We will
show that in all interpretations with [v;] = 1 for ¢ = 1,...,n, we have that

[Vzp] = 1, which means that [¢] [#=al — 1 for every a in the domain. We can

use the inductive hypothesis: it says that [¢] [z=al _ 1 Yolds if [[,yi]][ﬂ”Ha] -1
holds for all 7 = 1,...,n. But since x does not occur freely in ~;, we have
[~ = [%] =1 (Theorem 10.1.28).
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Note that the usage of

Theorem 11.2.25 requires that

t and s are free for x in .
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Here we use that t is free for
T.

Here we use that t is free for
T.

Note that we use both that z
does not occur freely in
Yn+1s - - -, ¥m and that z does
not occur freely in o.

The special case of the
soundness theorem:

F ¢ = F ¢ says that only
tautologies can be derived
without undischarged
assumptions.
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Case 13: D is of the form

Vai“cp (13.1.5)
VE
plt/]

By the inductive hypothesis, it follows that Vxp is true in all interpretations
in which the undischarged assumptions are true. Exercise 11.2.31 gives us,
therefore, that ¢[t/x] is true as well in all such interpretations.

Case 14: D is fo the form

olt/z] . (13.1.6)
Jxe

By the inductive hypothesis, it follows that ¢[t/z] is true in all interpretations
in which the undischarged assumptions are true. Exercise 11.2.30 gives us,
therefore, that dzy is true as well in all such interpretations.

Case 15: D is of the form

Tt Ynt1 o Y [P
Tz M (13.1.7)
3E
o
where x does not occur freely in v,,41,...,7vm nor in o.
Take now an arbitrary interpretation A in which vy, ..., 7, is true. We will

show that [o]* = 1. By the inductive hypothesis it follows that [3az¢] = 1,

which means that [] 7 = 1 for some a in the domain. Since 2 does not occur
freely in vp41, - - -, Ym, then, according to Theorem 10.1.28, we have [[’yi}][x'_m] =
1fori=n+1,...,m. It follows by the inductive hypothesis, applied to the
right subtree and to the interpretation Az — a], that [o] [==al — 1. But since

x does not occur freely in o, we have [o] = [o] [al _ 1. O

13.1.8 Example. In the example 12.1.16 we first gave a wrong derivation
of the formula Jzg(zg = 1) — Jz1(z1 = 21) and a correct one afterwards,
where a special rule for equality occurs. Now we are able to show that in fact
one must use some of the special rules for equality, since these are the only
rules which distinguish equality from other relations. In fact, it is imposible
to derive JxgP;(zg,z1) — Jz1Pi(x1,21), as we can realize through the help
of the soundness theorem. Assume, indeed, that we had such a derivation
without undischarged assumptions. This formula would also, according to the
soundness theorem, be true in all interpretations. But if we proceed to interpret
in the structure (N;>;), then JzoP;(xo,x1) is interpreted as the proposition
saying that there is a natural number greater than v(x;), which is true, while
Jx1 Py (x1,x1) is interpreted as the proposition saying that there is a natural
number greater than itself, which is false. Thus, the implication is false.

One can formulate the soundness theorem in the alternative way, also for
predicate logic.

» 13.1.9 Definition (cf. 6.1.16). If T' C Form, then I' F ¢ means that every

model of ' is a model of .

» 13.1.10 Definition (cf. 6.1.17). If I' C Form, then I' - ¢ means that ¢ can

be derived without any rules except those in figure 5.1 and 12.1, and without
any undischarged assumptions except possible formulas in I.

13.1.11 Theorem (the soundness theorem in an alternative form). I' - ¢ =
I'kFe
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13.1 Soundness

Proof. Assume that I" I ¢; that is to say, there is a derivation of ¢ where the
undischarged assumptions 71, ...,v, are all in I'. All models of I" are models of
Y1, -+ ,%n, and hence it follows from Theorem 13.1.1 that they are also models
of ¢, which was what we needed to show. O

The soundness theorem can also, among other things, be used to show that
we cannot derive any new propositional formulas by use of the rules introduced
in Figure 12.1.

13.1.12 Theorem (conservativity). If ' - ¢, and the formulas in T as well as
@ are propositional, then there is a derivation that only uses the propositional
rules (Figure 5.1).

Proof. Assume that I' - ¢. The soundness theorem gives us I' £ . But
it follows that I' F ¢ holds even propositionally (since the interpretations of
propositional formulas are the same as in propositional logic), and hence, ac-
cording to the completeness theorem for propositional logic 8.2.3, we have that
I' F ¢ holds propositionally. ]

Further definitions from propositional logic can be transferred directly to
predicate logic

p 13.1.13 Definition. By “I" is inconsistent”, we mean that I' = L. By “T" is

consistent”, we mean that I' t/ L.

13.1.14 Example. Show that {zg = 21,21 = 29,12 = x3, 23 = x4} IS consis-
tent.

Solution. Assume that {xg = 21,21 = ®2, T2 = x3,23 = x4} is inconsistent;
that is to say
To = T1,T1 = T2, T2 = 13,T3 = x4 b L.

Then, according to the soundness theorem, we should have xy = z1,21 =
To,To = x3,T3 = x4 F L. But with a valuation giving the same value to all
variables we get a model of o = x1, 71 = X2, 29 = 3,x3 = x4 which is not a
model of L (no interpretation is), which shows that it is impossible for the set
in question to be inconsistent. O]

13.1.15 Exercise (from the exam on 2005-08-23, cf. Exercise 12.2.6). Show
that in fact it is impossible to derive (Voo —1)— (3zp— 1)), for certain choices
of ¢ and .

Hint. Consider the case ¢ = L.

13.1.16 Exercise (from the exam on 2004-08-17, cf. Exercise 12.2.9). Is there
any correct way to derive Vrg3dzrip — Jz1Vrge for all formulas ¢?

13.1.17 Exercise. Show that ¢ F Vzy is not generally true.

13.1.18 Exercise (from the exam on 2004-10-18). We have that ¢[y/x] - Jzp
with the help of a single instance of 37 if y is free for = in ¢. Show that
© F Jyply/z] does not hold in general, but only if y is free for  in ¢.

Hint. One can choose ¢ without quantifiers.

13.1.19 Exercise. Show that {Jzo—(xg = x1)} U {xg = 21,21 = 22,29 =
x3,...} is consistent.

13.1.20 Exercise (from the exam on 2002-08-20). Let
I'= {Vzlzlszl(xl,zg), EI:E1V932P1(1’1, 1'2)}

and ¢ = JxoVay Py (21, 22). Show that ¢ is independent of T', which means that
'/ pand T' I/ —p.
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Conservativity is a very
important notion in
mathematical foundations.
The mathematician David
Hilbert (1862-1943), who was
so important that occupied
more than two columns in the
Swedish National
Encyclopedia, thought that it
should be the foundation of
all justifications of advanced
methods. What matters in
the end, he said, is that
specific theorems about
simple computations were
correct. To make it easier to
reach such results, we could
introduce “ideal elements”
such as infinitely large
numbers or other things to
which mathematicians have
gotten used. Reasoning about
those ideal elements does not
have to be “correct” in any
other sense besides the fact
that we should know that
mathematics with such
notions is conservative over
mathematics without them.
This became the foundation
of what has been called
Hilbert’s program. Hilbert set
as his goal to prove the
conservativity of mathematics
over the simpler “finitary”
mathematics. Unfortunately
mathematicians have not
succeded. Today it is clear
that we cannot complete
Hilbert’s program in the way
Hilbert had in mind, and it is
an open question whether the
program can be modified in
some reasonable way and be
thereafter completed.
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Originally, Peano used nine
axioms for the natural
numbers, and they looked
somewhat different. He
considered 1 as the least
natural number, but in the
beginning of the 20th century
it became more usual to
include 0, and after some
influential article in 1923, it
became the dominant
convention, at least within
logic. Many of Peano’s
axioms are not needed in our
presentation, since they can
be derived through the rules
of natural deduction.
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13.1.21 Exercise (from the exam on 2003-10-20). Decide whether or not the
following formula is derivable in natural deduction.

Vaioal‘lﬁ(f[:o = .’)31)

13.1.22 Exercise (from the exam on 2003-10-20). Show that we must use the
assumption that x does not occur freely in ¥ to be able to do Exercise 12.2.15.

Hint. Let, for instance, both ¢ and ¥ be zg = x;.

13.1.23 Exercise (from the exam on 2004-10-18, cf. Exercise 12.2.11). Is
there, for every pair of formulas ¢, 1, a correct derivation of Jzo(p A ¥) —

(3wop) AY?

13.1.24 Exercise (from the exam on 2004-01-08). Peano’s axioms for natural
numbers are as follows. The language is assumed to contain a unary function
symbol fi; and a nullary function symbol fs.

Al. ﬁﬂxo(fl(,fo) = fg)
A2. Vl‘ovxl(fl(l‘o) = fl(xl) — xg = 1‘1)
A3, plfa/w0] AVoo(p — @[ f1(20)/T0]) = Yoy

where A3 represents in fact infinitely many axioms, namely, one for every
¢ € Form.

Show that one cannot derive Al from A2 and A3; that is, that there is no
derivation of A1l where the undischarged assumptions are of the form A2 or
A3.

13.2  Summary

We extended the proof of the soundness theorem to include the new rules, so
that it is now proved for predicate logic. It turned out that the limitations
on the variables which certain rules have is precisely what we need to apply
the simplification rules for substitution in a way that helped to complete the
proof of the soundness theorem. The most important thing to bring with you
for the rest of the course is the ability to use the soundness theorem to detect
when some ideas for constructing derivations are not fruitful, as well as showing
whether a certain set of formulas is consistent.

13.3 Review exercises
13.3.1 Exercise (from the exam on 2003-01-09). Let ¢ be the formula
Vo (Vo Py (21, 22) = Jxa(fi(x1) = fo(xe, 23))) V Vag—(z1 = x3) .
a) Compute FV(p)

b) Perform the substitutions p[f1(x3)/z1], wlz1/x2], @[f(x1,23)/x3].

¢) Specify, for each of the substitutions above, all of which are of the form
p[t/x], whether ¢ is free for z in .

13.3.2 Exercise (change of bound variables in V).
a) Show that if y does not occur free in ¢ and y is free for = in ¢, then:

Vap E Yyply/x] . (13.3.3)

b) Give an example where y does not occur freely in ¢ but (13.3.3) does not
hold.
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c¢) Give an example where y is free for z in ¢ but (13.3.3) does not hold.

13.3.4 Exercise (change of bound variables in 3).

a) Show that if y does not occur freely in ¢ and y is free for x in ¢, then:

Jyly/x] - Jzp. (13.3.5)

b) Give an example where y does not occur freely in ¢ but (13.3.5) does not

hold.

c¢) Give an example where y is free for z in ¢ but (13.3.5) does not hold.

13.3.6 Exercise (from the exam on 2003-10-20). In the Swedish National
Encyclopedia! one can read the following under “Boolean algebra” (names and
notation are changed to match those of this course):

A Boolean algebra is defined as consisting of elements a,b,c, ..., which
can be connected by Boolean operations V, A and —, so that a Vb, a A b
and —a are elements of the algebra whenever a and b are. It is required
that the following rules of computations (axioms) are fulfilled:

1
2
3

)
)
)
4)

aVb=bVaand aANb=0bAaq;
aN(bVe)=(aAb)V(aAc);

aV -a=1and aA—-a=0.

There are elements 0 and 1 such that a V0 =a A 1 = a for all a;

(...) From these axioms one can derive more rules of computation, such
as (...) the idempotence laws a Va =a and a A a = a.

Your task is to prove that the last claim is wrong. Do this in three steps:

a) Formalize axioms 1-4 in the language with arity type (;2,2,1,0,0), as
formulas without free variables. Call them @1, @2, 3, ©4.

b) Formalize the proposition: a V a = a holds for all a. Call the resulting

formula ¢.

c) Show that @1, @2, @3, 4l ©.

Hint.  Consider congruence modulo 2, i.e., define 4+ and - on {0, 1}

by the tables

+ 0|1 101
0 1 01]0
11110 1101
and define also an l-ary operation ’ by: 0’ =1 and 1’ = 0.

13.3.7 Exercise (from the exam on 2004-08-17). A structure (A;; o, e) of arity
type (;2,0) is called a monoid if for all elements a,b, c € A we have:

aoce=a

eoa=a

ao(boc)=(aob)oc.

Examples of infinite monoids are (N;;+,0) and (N;;- 1), where N are the
natural numbers. Examples of finite monoids (with n elements) can be obtained
from the previous one if we compute “modulo n”: we consider numbers as equal
if their difference is divisible by n.

INationalencyklopedin - A standard Swedish encyclopedia published during the period

1986-1996.
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a) Formalize the definition; that is to say, give v1,72,7vs € Form such that
a structure is a monoid if and only if it is a model of 1,72, v3.

b) Give a formula 71 € Form which expresses that a monoid has only one
element; that is to say, such that 7 is true in all such monoids, but false
in all others.

¢) Give a formula 75 € Form which expresses that a monoid has exactly two
elements.

13.3.8 Exercise (from the exam on 2004-01-08). Decide, using the method
of your preference, whether or not each of the following formulas is derivable
through natural deduction. The language is assumed to contain 1-ary function
symbols f; and fs.

a) VaoVai—(zg = x1)
b) Vao(L — fi(xo) = fa(wo)).

13.3.9 Exercise (from the exam on 2004-08-17, cf. Exercises 12.2.9, 13.1.16).
Is there a correct way to derive Jz1Vagp — Vrodrip for all ¢ € Form? Justify
carefully!

13.3.10 Exercise (from the exam on 2004-01-08). Interpret the formula:
Vaodzr (fi(zo, 1) = f2)
in the following structure, and give its truth value in each one of them. Justify!
a) (N;;+,0)
b) (Z;;+,0)
c) (R;;-1)
Here N are the natural numbers, Z the integers and R the real numbers.
13.3.11 Exercise. Show that if y is free for x in Vyi) then ¢[y/x] = 9.

13.3.12 Exercise (cf. Exercises 9.2.22, 11.2.37). Show that ¢[y/z][z/y] = ¢
if y does not occur freely in ¢ and y is free for x in .

13.3.13 Exercise (similar to the exam problem from 2007-10-18). Let ¢ =
Vaop — Ve /xo.

a) Show that if 2 is free for zg in ¢ and 7 does not occur freely in ¢, then
1) is a tautology.

b) Give an example of ¢ in which z; is free for xy such that 1 is not a
tautology.

¢) Give an example of ¢ in which z; does not occur freely such that 1 is
not a tautology.

d) Give an example of ¢ in which z; is bound for zy and x; occurs freely
such that 1 is a tautology.

13.3.14 Exercise.

a) What is wrong in the following derivation?

—[iﬂo - 1’1]2 a1

[3560(.730 = 5131)]1 3%1(%1 = 1‘1) .
3.%‘1(331 = xl) ’

*}Il

E'i[o(l’o = .’ﬂl) — Elxl(xl = xl)

b) Can we derive Jxg(xg = x1) — Tz (21 = 21)?

¢) Can we derive JxoPy(xg,x1) — Jz1 Py (21, 21)?
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Chapter 14

Completeness

We will now prove the completeness theorem for predicate logic. The setup for
this will be like that for propositional logic, but with more intricate details. It
is often said that this was first proved by Godel in 1930 in his PhD thesis, but
the Norwegian mathematician Skolem already proved it in 1922.

14.1 Maximal consistency and the existence property

Several definitions and theorems about maximal consistency for propositional
logic can be transferred directly to predicate logic.

p 14.1.1 Definition (cf. Definition 8.1.1). T is mazimally consistent provided
it is maximal amongst consistent subsets of Form with respect to inclusion. In
other words, it means that:

1. T' is consistent,
2. If ' CU C Form and U is consistent, then U =T.

14.1.2 Theorem. IfT is mazimally consistent and T =, then ¢ € T'.

It is good if you make sure to
Proof. Same proof as Theorem 8.1.2. O practice these results, e.g., by
trying to prove it by yourself.

14.1.3 Theorem. I' is maximally consistent if and only if it is consistent and
whenever I'U {p} is consistent, then ¢ € T

Proof. Same proof as Theorem 8.1.4. O

14.1.4 Exercise (from the exam on 2005-01-07). Assume that I' is a maximally
consistent set of formulas.

a) Give an example of a formula that has to be in I'. Motivate!
b) Show that if 3z P;(x1) € T', then Jao Py (22) € T.

14.1.5 Exercise (from the exam on 2003-10-20). Let I' = { Py (zo), P1(z1), P1(z2),...}.
a) Show that I' is consistent but not maximally consistent.

b) Is T' complete? T.e., is it true that for every formula ¢ without free
variables I' - ¢ or I' - —¢?

¢) Let I'" be maximally consistent and I' C I"*. Show that 3z P (zg) € T'*.

14.1.6 Exercise (cf. Theorem 8.1.11). If T" is maximally consistent and ¢ ¢ T,
then ~p €T
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You call t a witness for the
existential formula

To be able to chose such a y
is the reason why we asked
for infinitely many variables.
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For propositional logic, we showed how to extend consistent sets to max-
imally consistent sets. This was used later to prove that consistent sets have
models. Also in predicate logic such an extension can be made with exactly the
same method, though it is not enough to have that for the proof of the model
existence lemma; you also need the extension to satisfy the existence property.
This means that if 3z is in the set, then ¥[t/z] is also in the set for some term
t free for x in 1. Therefore, we need to modify the construction of I'* some-
what. We will need infinitely many variables not occurring freely in I'. Those
will always exists if ' is finite, but if we had {xg = 21, x1 = z2, 22 = 23, ...}
then all variables would occur freely. We first treat the case where there are
enough variables to work with; the other case will be handled later.

14.1.7 Lemma (Maximal consistent extension with the existence property).
Let T be consistent and suppose there are infinitely many variables that do not
occur freely in I'. Then there is a mazimal consistent extension I'* which has
the following existence property: if a formula of the form 3z belongs to the
extension, then also [t/xz] belongs to the extension, for some term t free for x

Proof. Let {0, p1,¥2, ...} be an enumeration of Form. We will, as in proposi-
tional logic, go through this list and for each formula we will decide whether it
will belong to I'*. We therefore construct a growing sequence {I',,} of subsets
of Form, where I'j = I'" and the union of all of them is I'*. We define it as
follows:

def

To&r

O e r,ul), ifT, U{p,} consistent
s(n) — I, otherwise.

Here, T, = {¢n} always except when ¢, is of the form Jz¢). In that case we
let T, = {3xv, ¥[y/x]}, where y is a variable chosen in a way that it does not
occur freely in any formula in I'), and does not occur at all in .

Now let

R G L. (14.1.8)
n=0

We shall check that I'* has the required property. To check that I'* is consistent,
as in predicate logic, we just make sure that every T',, is consistent (look at the
proof of Theorem 8.1.10), which is done inductively. That T'g is consistent
follows from the fact that I'y = I'. As the induction step, we will show that
['y(n) is consistent if ', is consistent. If ¢, is not of the form 3z, it is obvious
that T'g(,,) is consistent, since I'y(,,) is chosen to be a consistent set. We must
handle the case where ,, is of the form Jat). We shall prove that if T',, U{3z1}
is consistent, then I',, UT", is also consistent. Assume therefore that T, U{3z}
was consistent but that we had a derivation of L from T',, U {3z, ¢[y/x]}.
Then the derivation could be modified in the following way:

W)] Ly g W[y/l‘ﬂ

Jry) Fyly/x] ;E : (14.1.9)
Jyyly/x] L
L

JE

and we would therefore also have a derivation of L from T',, U {3z+}, which is
impossible by assumption. We must however check that the derivation is cor-
rect. The application of the 3T is correct since [y /x][z/y] = 1, because y does
not occur in ¢ (Exercise 9.2.22) and z is free for y in ¢[y/x] (Exercise 11.2.38).
The application of IE in the row underneath is correct, since = does not occur
freely in Jy[y/x]. Finally, the last application of IE is correct, since y was
chosen so that it does not occur freely in any formula in I',,, nor in .
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14.2 Completeness

We know that I'* is consistent, but we need to know that it is maximally
consistent and that satisfies the existence property. But it follows from Theo-
rem 14.1.3 that if T* U {¢,} is consistent, so is 'y, U {¢, }, and hence I}, C T*
(since I, € T', U, = T'y(,y € I'). This gives us both maximal consistency
and the existence property, because I'/, has been constructed to meet two needs:
it always contains ¢, when I'* U {¢,} is consistent, but also ¥[y/x] when ¢,
is of the form Jz. O

14.1.10 Exercise. Let I' consist of the formulas (in the language of arity type
(;2,0)) which are true in the structure (Z;;+,0) if we use the interpretation
o) = .
a) Give an example of a formula of I" containing two different variables but
no quantifiers.

b) Show that T' is maximally consistent.
¢) Does T' have the existence property?

Hint. Use that all terms are non-negative values in the current
interpretation.

14.2 Completeness

We will construct a model A of T'*. The idea is to interpret the language
as referring to their own terms. We shall thus interpret 3-formulas as saying
that there is a term with a particular property, and so on. The formula ¢ = s
shall therefore say that the terms ¢ and s are alike. This does not really work,
because we should not consider each Term individually, but divide the set of
terms in equivalence classes given by the equivalence relation

t~s = ((t=s)eT™). (14.2.1)
14.2.2 Exercise. Show that ~ is an equivalence relation.

Let | A| be the set of equivalence classes. We will try to have each term inter-
preted by its own equivalence class, and we will note v(z;) for the equivalence
class containing x;. We will interpret, furthermore, each function symbol f;,
by the function f;* from the equivalence classes of ¢, .. .,t,, to the equivalence
classes of the terms f;(t1,...,1s,). If for a term ¢ we denote its equivalence
class as t, we can define the interpretation as follows:

f;4(t~17 e 7t;i) = fi(tlu e 7tai)
14.2.3 Exercise. Show that the functions f/A are well defined; that is, that
their values do not depend on the choice of representatives of each equivalence
class: if t; ~ s; for j =1,...,a,, then fi(ti,...,ta,) ~ fi(51,...,5q,)-

Hint. Use that I'* is closed under derivations, and that the replace-
ment rule can be used to derive f;(t1,...,tq,) = fi($1,...,8q,) from
the formulas ¢; = s;. For this reason, we will not

. ~ . h . . h
14.2.4 Exercise. Show that [t] = ¢ for each term ¢. use the notation f in what
follows, but will instead use

Hint. We know that [t] is an equivalence class, since individuals [t]-
are interpreted as equivalence classes. What we need to show is
that it is the “right” equivalence class. If ¢ is the variable z;, this
follows easily, since [x;] = v(z;), but what is [t] when ¢ is not a
variable? To show that this holds for all cases use, induction in the
construction of the terms.

14.2.5 Exercise. Show that t € [t] for each term ¢.

The next lemma shows that each individual can be represented in our in-
terpretation by a particularly useful term.
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See Exercise 14.2.17 for an
alternate proof.

Lemma 14.2.8 and the
exercise that follows show
that we have managed to
interpreted formulas that only
involve terms. An V-formula
is interpreted as true precisely
when all terms satisfy a
corresponding property, while
an J-formula is interpreted as
true precisely when at least
one term satisfies the
property. Funnily enough,
since these results do not rely
on how we chose to interpret
relation symbols!

Note the informal restricted
quantifier!
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14.2.6 Lemma. For each individual a and each choice of ¢ and x, there exists
a term t such that a = [t] and t is free for x in .

Proof. Take s € a. Then a = [s], according to the previous exercise. There are
an infinite number of variables z that do not occur in s, and for each of these,
the formula 3z(z = s) is derivable, so I'* contains infinitely many such formulas.
For each one of them, there exists a variable y, chosen in the construction of
I'*, such that (y = s) € I'*. Since these variables are all different, there must
be one amongst them that is free for x in . Take ¢ as such a variable. O

We now define the interpretation of the formulas as follows:

PA([t4], - [tr]) = (Pilta, ... t,) €T7). (14.2.7)
We need to check that these interpretations are well defined in a similar sense as
in Exercise 14.2.3: that they do not depend on the choice of the representative
of each equivalence class. We will skip the details since those are similar to the
ones in the mentioned exercise.

We will now verify that we have really constructed a model.

14.2.8 Lemma. [Vzp] =1 is equivalent to having [p[t/z]] = 1 for all terms
t that are free for x in .

Proof. Yz E @[t/x] has been shown in Exercise 11.2.31. We shall prove the
other implication. Assume, therefore, that [p[t/z]] = 1 for all terms ¢ that are
free for = in . For such terms, we also have [¢] =0 — 1 Bug according to
the previous lemma, each individual is of the form [¢] for that kind of terms,
so we have [Vzy] = 1. O

14.2.9 Exercise. Show that [Jz¢] = 1 is equivalent to [¢[t/z]] = 1 for some
term ¢ that is free for x in .

Hint. Use the previous lemma.
14.2.10 Lemma. For any formula ¢ we have: [¢] =1 < ¢ € T'*.

Proof. We will prove this by induction, though now the induction will be done
in the number of logical operations in the formula (we defined the number of
logical operations in Exercise 6.3.3, but now we will also take into account V
and 3 as logical operations). We therefore consider the following statement:

For each natural number n and all formulas ¢ containing n logical
operations, we have [p] =1 <= ¢ €™

To carry on the proof, we simply have to go through the various forms a
formula can have, and use, in each step, the inductive hypothesis, which is:

For each formula ¢’ with fewer logical operations than ¢ we have
[¢]=1 = ¢ eI

In the case of equalities of terms it is easy to prove the statement, and we
do not need to consider the inductive hypothesis:

[ti =ta] =1 <= [t1] =[t2] <= t1 ~ta <= (t; =tz) €T*. (14.2.11)
In the case of relation symbols, the proof is just as easy:
[Pi(t,....t,)] =1 < PA([ts],-..,[tr]) < Pi(t1,...,t,,) €T
(14.2.12)

The connectives are handled in the same way as in predicate logic (proof
of Lemma 8.2.2). For formulas of the form Vz), note that, according to the
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previous lemma, [Vzy] = 1 is equivalent to [[t/z]] = 1 for all terms ¢ which
are free for x in 1. By the inductive hypothesis, this happens to be equivalent
to Y[t/x] € T* for all terms ¢ that are free for x in ¢. This is, in turn,
equivalent to having Vxi € I'*. Indeed, to see one implication we note that
Vap - p[t/x] and that T* is closed under derivations. To check the other
implication, we reason as follows: we cannot have dx—) € I'*, since then the
existence property would give us —[t/x] € I'* for a term ¢ which is free for z
in 1, and this is not possible since then ¥[t/x] € I'* for such terms, while I'* is
consistent. Therefore, it follows from Exercise 14.1.6 that —=3z—¢ € I'*. Since
I'* is closed under derivations, we have Vxi € I'*.

Finally, let us consider the case of the formula dxt. According to the
previous exercise, [Jx1] = 1 is equivalent to having [¢[t/z]] = 1 for any term
t that is free for = in ¢. But v[t/x] has one less logical operation than Jxt),
so we can apply the inductive hypothesis and conclude that [¢[t/z]] = 1 is
equivalent to ¢[t/x] € T'*. This, in turn, is easily seen to be equivalent to
Jxep € T*. Indeed, one implication follows from the fact that T'* is closed
under derivations and [t/x] - Jxep, while the other direction follows from the
existence property. O]

14.2.13 Lemma (Model existence). Every consistent subset of Form has a
model.

Proof. Suppose that I is a consistent set of Form. According to the previous
lemma, it is enough to extend that set to I'*, since then we can find a model for
I'*, which will also be a model for I". However, if I is infinite and has infinitely
many free variables, the construction of I'* cannot always be performed, and
we must solve this issue.

Construct a different set I by replacing in each formula of T" the variable
x; by x9;. Since no variables with odd index occur in I, the construction
of T"" works, and hence IV has a model. The same interpretation is also a
model of I" provided we change the valuations to match the change of variables
we performed. More specifically, if v’ is the valuation corresponding to the
constructed model of TV, we can therefore put v(z;) = v/(x2;) and obtain a
model of T'. 0

14.2.14 Theorem (completeness theorem). If ' E ¢, then T ¢.

Proof. Is similar to the proof of 8.2.3. O

14.2.15 Exercise. We can derive the completeness theorem relatively easily
from the model existence lemma. Conversely, it is possible to derive that lemma
from the completeness theorem. Find out how.

14.2.16 Exercise (from the exam on 2003-10-20). Determine whether the
following formula is derivable through natural deduction:

VzoﬂxNxQ(xo = 1 — T = 132)

14.2.17 Exercise (optional). The given proof of lemma 14.2.6 uses the con-
struction of I'*. Changing the construction would therefore force us to modify
this proof. It is then of interest to find a proof that only relies on the assump-
tions that I'* is maximally consistent and has the existence property. Here we
outline such a proof. The exercise consists of carrying it out in detail.

Take s € a and let yq,...,y, the variables bound by any quantifier in .
We will show that there is a term ¢ such that (f = s) € I'* and the variables

Y1, .., Yn do not appear in ¢ (why is this enough?). Take, therefore, a variable
y different from yq,...,y, and that does not appear in s. The formula:
Fy(y = s Ay Yyu(y = 9)) (14.2.18)
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The compactness theorem has
a topological meaning.
Consider two interpretations
as similar when the same set
of formulas is true in both of
them. This divides the set of
interpretations in equivalence
classes, which can be
considered as points of a
topological space. Let each
formula represent the set of
interpretations (up to
equivalence) that satisfy it.
Then Form is a base of closed
sets of a topology. The
theorem then says that a
family of closed sets has
nonempty intersection
provided each finite subfamily
has nonempty intersection.
Thus, the space is compact in
a topological sense.
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is then derivable (how?) and hence it is in I'* (why?). By the existence property,
it follows that there is a term ¢ that is free for y in (y = s AVy1 - - - Vyn(y = y))
and such that

(y =sAVy; - Yy (y =y))[t/yl €T*. (14.2.19)

It follows that v, ...
(why?).

,Yn do not appear in ¢ (why?) and that (¢ = s) € T'*

14.3 Compactness

Another application of the existence lemma is the following remarkable theo-
rem.

14.3.1 Theorem (Compactness theorem). T' has a model if and only if every
finite subset of I' has a model.

Proof. (=) If Ais a model of T', then A is also a model of every finite subset
of I'.

(<) Suppose that every finite subset of I" has a model. Then every finite
subset is consistent, by the soundness theorem. Hence, I' is itself consistent.
By the model existence lemma it follows now that I" has a model. O]

14.3.2 Example (non-standard numbers). We can show that there is a model
of Peano’s axioms in which there are “infinite” numbers.

Peano’s axioms for natural numbers are the following:

A]. _Ekl'()(fl(xo) = fg)
A2. V.’E()VZ'l(fl(.’Eo) = fl(xl) —To = (El)
A3, @lfa/m0] AVxo(P = @[ f1(20)/70]) = Yoy

where A3 actually represents an infinite number of formulas, one for each ¢ €
Form.

Let T' consist of Peano’s axioms together with the following formulas:

o = ~(z0 = f2)

o1 = =(z0 = f1(f2))

2 = (w0 = f1(f1(f2)))

p3 = (20 = f1(f1(f1(f2))))

(infinitely many). It is clear that the natural numbers are not a model of T
(if f1 is interpreted as s and f> as 0) since xg cannot be valued in a way that
all formulas are true: the formula ¢, ,,) will be false. However, there exists
another model. It can be shown as follows:

According to the compactness theorem, it suffices to show that every finite
subset of I' has a model. Take therefore a finite subset I'g of I'. Choose n € N
as the largest number such that ¢,, € I'g. Interpret this theory in the natural
numbers and let v(xg) > n. With this interpretation, we have [¢;] = 1 for
every ¢ < n, and hence it is a model of I'y. But 'y was an arbitrary finite
subset of I', so every finite subset of I" has a model. Therefore, I' has a model.

14.3.3 Exercise (from the exam on 2004-01-08). Let I' consists of Peano’s
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14.4 Summary

axioms together with the formulas:

P fi(fi(oe fare0)

n stycken f1

(one formula for each natural number n).
Does T' U {329~ Py (z)} have a model?

14.3.4 Exercise (from the exam on 2004-08-17).

a) Suppose that 71, y2, y3 solve exercise 13.3.7 a. Assume also that ¢ € Form
is true in all monoids. Is it safe to say that v1,v2,73 F ©?

b) Recall Exercises 13.3.7 b and 13.3.7 c. Is there any formula 7 € Form
expressing that a monoid is finite (that is, such that 7 is true in all finite
monoids but false in all infinite ones)? Explain carefully!

14.4 Summary

We have gone through the concept of mazimal consistency in predicate logic
and proved that every consistent set can be extended to a maximally consistent
set. This was still not good enough to construct a model of a consistent set,
so we have also introduced the concept of the existence property. We saw that
all consistent sets may be extended to maximally consistent sets that have the
existence property, and showed how this, in turn, can be used to prove that all
consistent sets have models (not just those that can be extended as explained).
This allowed us to prove the completeness theorem for predicate logic. The
theorem shows that the system contains all the rules necessary to derive valid
formulas. If a formula cannot be derived in our system, then it is false in some
interpretation. Finally we also studied the compactness. Using this concept
we were able to construct models for infinite sets of formulas by looking at the
models for finite subsets of them, which is usually considerably easier.

It is important that you understand what the completeness theorem says,
and how it can be used to show that some formula can be derived without
actually constructing the explicit derivation.

We hope you have enjoyed the course!
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There is a part of logic called
model theory. It studies the
properties of models of
different theories, as well as
the theories whose models
have specific characteristics.
One typical question is to find
what type of theories have
finite models, countable
models, etc.
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Normalization proofs

Proof of Glivenko's theorem (7.2.3)

We shall proof that if we use RAA further up in a derivation than the last step,
one can change the derivation so that the usage of RAA is pushed down. By
doing this repeatedly one will get in the end a derivation where RAA is not
used except, possible, at the last step.

Assume therefore that RAA is used a little further up in the derivation.
Call the following rule R, so that the derivation has the following form:

[l

L . (A1)
— RAA,
'

R
G
The vertical dots to the right, next to R, denote other possible subderivations
which exist above R. If R is a rule with only one premise, no such subderivations
exists, so the dots can be taken out, but if R has more premises (one or two
more), the derivations of these will be placed where the dots are. If now R
is any rule which does not discharge an assumption in the derivation of ¢, we
transform the derivation in the following way:

— RAA;

Note that the usage of RAA is pushed downwards. If on the other hand R
discharges an assumption in the derivation of ¢, then we cannot transform in
this way, since R can no longer do the discharge. We must therefore handle
these cases one by one. Only three rules discharge assumptions:

Case VE:
[-o]' [p)?
. 2
1 W);} (A.3)
Vi P
L VEsy
g

A derivation of this kind can be transformed in the following way: one replaces

@© 2017 Jesper Carlstrom

The proof is taken from
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adjustments to fit our system.
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Excluded Middle I, in Studia

Logica 48, pp. 193-217, 1989.
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RAA with L F and then concludes by using RAA:

o]t [P
. 2
i W:]
oV s (A.4)
[o]! o o
T SE
— RAA,
ag

One proceeds similarly if RAA occurs as the last rule in the right subderivation
or in both subderivations.

Case —1:
o' P
Lo, (A5)
— 15
o=
We transform this to:
e
Feo Ol eov
i —1I3 2
B
i (A.6)
— 1E
e = v))! oo
- RAA;
o=

Case RAA: This is quite strange. No one that is somewhat experienced will
derive in the following way, but for the sake of completeness we must cover also
this case. Assume, then, that we have a derivation of the following form:

o [~

L (A7)
— RAA,
1

— RAA>
g

Even if such a derivation is not constructed manually, this sort of derivation
can in fact occur when one uses the transformations we have gone through
above. In such situations, we transform by replacing the assumption of -1
with derivations of such formulas, so that the first RAA step can be completely
removed. The same technique can be used in any case where the conclusion in
RAA is L:

(1]

i (A.8)

— RAA
€

transforms into
[L]

- (A.9)
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By using the transfromations we have mentioned above, one can move the usage
of RAA further and further down in the derivation, so that in the end there
is at most one usage: as the bottom most rule. We must however check that
this process really comes to an end. It might very well happen that we get
more applications of RAA when we make transformations from (A.1) to (A.2),
namely, if the dotted subderivation by the rule R is copied several times and
contains RAA.

We therefore do a proof by induction over the structure of derivations. The
inductive hypothesis is hence that the the theorem is true for all subderivations
in the last rule, and we shall now prove the theorem for the whole derivation.We
then have to consider the cases for which we formulated the transformation
principles above. All these cases are simple to handle, except the first one:
from (A.1) to (A.2). We go over this case. The inductive hypothesis is then
that the subderivations in (A.1) above the rule R do not contain RAA except
possibly as the last rule. After the transformation we know, therefore, that the
derivation looks like (A.2), and in addition to the shown occurrence of RAA,
it can only occur as the last rule in the uppermost dotted part. Consider now
the subderivation which contains this dotted part and extends a couple of steps
further down, with L as its conclusion. This subderivation contains at most
one occurrence of RAA, and can therefore be transformed in the way stipulated
by the theorem. But then one can get rid of RAA from this part, since RAA,
whose conclusion is 1, can be removed by one of the transformation principles.
The conclusion is that, one after one, the usages of RAA are removed, until
only the bottom most is left. O

Proof of weak normalization (7.2.6)

We will show how, by a number of transformation rules, we can transform
a derivation into a normal derivation. We first present the various transfor-
mations. Later, we will check that we can do the transformation process in
such a way that we are certain that we will eventually reach a normal deriva-
tion. While you read the transformation principles, you should note that no
derivation rules are added. Sometimes subderivations are copied several times
(namely, when more assumptions of the same formula are replaced by sub-
derivations), so the number of usages of a certain derivation rule can increase,
but a derivation rule which is not used in the original derivation cannot occur
in the resulting derivation either.
If we have the form

AT (A.10)

we reduce to the left subderivation:

; (A.11)
'

and by using the other and-elimination rule we reduce to the right subderiva-
tion.

If we have the form:

LAY : : (A.12)
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Linguistic expressions such as
“taking out detours” can give
the impression that the result
is “better” in some sense. It
is true that awkwardly
constructed derivations can
often be simplified through
normalization, but it is also
often the case that
normalization increases the
length of derivations. It is in
this sense that they can
become “worse”. In the
beginning, it can however be
good to think of
normalization as
simplification.
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we reduce to:

¥ (A.13)
o
and similarly for the other or-introduction rule. In the figure, it looks as if we
were simplifying. In fact, the derivation can grow explosively by such reduction.
The reason for this is that every occurrence of the discharged assumption [¢]
is replaced by a derivation of . Since there may be many such occurrences
and the derivation we insert may be very long, we can get very big derivations
as the result of the reduction. What we gain is that the derivation will become
one step closer to being normal.
If we have the form:

]
" N : (A.14)
o= @
—E
(
we reduce to:
. e
"

When none of these reductions can be applied anymore, we have a deriva-
tion where no main premise in the elimination rule is the conclusion of an
introduction rule. It can, for instance, look like this:

el [ N el ¢l o
L AL AL (A.16)
OAP
NE
@

In this example, the conclusion of the or-elimination is still the main premise
in the and-elimination. The derivation is thus still not normal according to our
definition. The way we fix this does not diminish the derivation, but makes
it bigger. We simply move the and-elimination up to the side premise in the
or-elimination. This is called a permutation. In this way, we get the derivation:

o] ] N o] [ol o
<p/\g0/\E (P/\(,D/\E (A.17)
oV © 0 o
©

which in turn can be reduced to:

eVo ol (e
@

More generally, when the conclusion in an VE is the main premise in an elimi-
nation rule, we always move up the elimination rule (in two copies) to the side
premise.

For our nullary disjunction 1 we can do similar permutations. In L E, how-
ever, we have 0 side premises, so the permutation means that the elimination
below is copied 0 times — that is, it disappears. For instance, we transform:

VE (A.18)

1

no 1E (A.19)
d AE
P
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into

i (4.20)

— 1E
¥
When LFE is followed by an elimination rule, we will always use such permu-

tation.

We have now showed how every deviation from normality can be straight-
ened. Since some of the transformations give smaller derivations, while some
give larger ones, it is however not obvious that the process ends with a normal
derivation. We shall not prove that every process ends in this way, but only
that it is possible to get a normal derivation by applying the transformations
above in a certain ordering. This is called weak normalization. A stronger
result, strong normalization asserts that we would eventually get a normal
derivation independently of the order in which we apply the transformations.
This is more difficult to show, and it is not something we will need.

Since the difficulty in seeing immediately that the process ends is that the
size of the derivations is not a measure which always decreases, we replace that
by a better measure. We therefore need some notions.

Our definition is somewhat
> A.21 Definition. A main premise in an elimination rule is a cut if it is the |simplified compared to the

conclusion in some rule which is not AE or —FE. A side premise in the rule VE usual one. It works well in

is a cut if the conclusion of the rule is a cut. this context and it is easier to
remember

A derivation is thus normal precisely when it does not contain any cuts. A
derivation which is not normal is called non-normal.

P A.22 Definition. A mazimal cut is a cut in the derivation such that no other
cut in it contains more logical operations (we defined the number of operations
in Exercise 6.3.3).

We shall now check that we can go through the normalization process so
that it is guaranteed to finish and reach the promised result. It is sufficient
to study RAA-free derivations. According to Glivenko’s theorem, one can do
without RAA except possibly in the last step, but in that the rest is an RAA-
free derivation.

We need two measures for the proof: the number a of logical operations in
maximal cuts and the number n of maximal cuts in the derivations. In fact,
we will prove the theorem:

For all natural numbers a, n it is true that if a derivation has n max-
imal cuts with a logical operations in each of them, the derivation
can be normalized.

We will prove the theorem by a double induction on the natural numbers. In
the proof, we therefore have access to the following two inductive hypothesis:

1. If a derivation has a maximal cut with less than a logical operations, it
can be normalized.

2. If a derivation has less than n maximal cuts with a logical operations, it
can be normalized.

Consider thus an RAA-free normal derivation with n maximal cuts and a logical
operations in each. We will show that it can be normalized. We will do this
by finding a suitable maximal cut in the derivation and remove it according to
the transformations we have gone through. Afterwards, we will show that the
resulting derivation can be normalized according to the inductive hypothesis.
For this idea to succeed, we consider a maximal cut which does not have any
other maximal cut underneath it in the derivation. We shall see that if such a
cut is removed, the inductive hypothesis can be applied.
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Such a cut cannot be a side premise in VFE, because then the conclusion
in the same rule is also a maximal cut, and we have just assumed that we
are working with a maximal cut that does not have any other maximal cut
underneath. The cut must, therefore, be a main premise in an elimination
rule. That it is a cut means that it is the conclusion in an introduction rule,
or in VE or in LFE. If it is a conclusion in an introduction rule, we can use
the transformation rules (A.10)—(A.15). Since these eliminate a maximal cut,
and no cut with the same or greater number of logical operations is created,
the inductive hypothesis implies that the resulting derivation can be normalized
(one may need to reduce the side derivations first to guarantee that the number
of maximal cuts has not increased).

We are only left with the task of handling the cases in which the maximal
cut is the conclusion in VE or 1L E. The last case is as trivial as the one we just
considered, so we are only left with considering VE. We assume, thus, that we
have a derivation that looks as follows, where R denotes an elimination rule of
which ¢ is the main premise and that has, possibly, side derivations:

] [¥]
VY & évE : (A.23)
o ’ R

According to the inductive hypotheses, possible side derivations of R can be
normalized, so we can assume they are normal and that the derivation contains,
in all, n maximal cuts with a logical operations each. We transform according
to the permutation rule and get the derivation:

N (A.24)

We must now show that this derivation can be normalized. If 7 contains a
smaller number of logical operations than o then the new derivation has less
than n cuts with a logical operations each. Every such cut must in fact come
from a corresponding cut in the old derivation, and at least one has disappeared
in the transformation. If, on the other hand, 7 contains at least as many logical
operations as o, then 7 could not have been a cut in the original derivation
(since o did not have a maximal cut underneath). Then, 7 cannot be either a
cut in the new derivation.

We have now gone through all possible ways a formula can be a cut and
shown how these can be handled. Therefore we know that we can normalize
every possible derivation. In addition, we have seen that in the part of the
proof dealing with RAA-free derivations, we only used transformations which
never added a rule that was not used previously. Hence, we know that when
we normalize RAA-free derivations, we will never use any new rules. O

A.25 Example. Normalize

) []

—— = E
o] [l 1
— NI — 1 F

eV PN ¢A¢VE
pAp
NE
®
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Solution. We use the transformation rules we have introduced and get:

v Y]
——— SE
€
— IE
vy [y @
VE
2
O
A.26 Exercise. Normalize
L o ]
VI —— >FE
eV L € [L]
VE
€
1E
pAP
AE
2
We can start in three different ways. Try all three!
Hint. Whatever we do, we end with a derivation with only one rule:
1FE.
A.27 Exercise. Normalize
=1 (4] =P [y
. —_— = F —FE
eV e P P (A.28)
" VE

where the dotted part is as in Example 5.4.3 (page 41).

Hint. The result should be as in Exercise 7.3.25.
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Reminder: by normalize we
mean transform only by using
the transformation rules we
have introduced, in such a
way that the end result is a
normal derivation.
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Solutions to the exercises

Solutions to old exams can be found at http://www.math.su.se/.

1.1.5 The axioms (comm), (ass), (id). Additionally, the right (abs), (distr)
and left (inv).

(id)

11.6aAa (aVO)A(av0) 2 av(0r0) L avoa

(111v) (distr)

1.1.7 == & —=—a v 0 ——aV(aA-a) =" (maVa)A(—aV-a)
(=—aVa)A(-aV-a) Z (=—aVa)AlE —=aVva

(comm)

(inv)

In the same way, one later shows that a = a VvV —=—a: a Davo®av (ma A

—=a) “E” (aV-a) AlaV-ma) 1A (aV =-a) B (aV-—a) AT E avo-a
1.2.5 Because of (id) and (abs), it is clear how the table entries under A and
V should be. Because of this and (inv), the table entries under — is determined
as well.

(id)

1.3.2 -1 =

(comm) (inv)

-1A1 1AN=-1"="0

(abs) 1d)

1.3.4 aA(aVh) E (aVO)A(aVb) “=” av(0ADb) “Z™ av (bA0) E av0 =

1.3.6 b @ bA1 "V bA=0 = bA-(aVD) “E bA(maA—b) “= bA(=bA-a)
0A - an0 =0

(inv)

(bA=b) A —a =

(comm)

1.3.8 Assume that a A b = 0. In the Boolean algebra with two elements we
have either b =0 or b = 1. If b = 0 then we are done. Otherwise we have b = 1,
and thena=aA1l=aANb=0.

In algebras with more than two elements we cannot argue in that way. We
have seen in Example 1.2.6 that we can have s At = 0 without having s = 0
nor t = 0.

1.3.10 In a Boolean algebra. 0 < 1 means that 0 A1 = 0, according to
Definition 1.3.9. This is true because of axiom (id).

1.3.11 By a Ab < b it is meant (a Ab) Ab = a Ab, according to Definition 1.3.9.
This is shown using (ass) and (idemp).

1.3.12 Reflexivity: a < a means that a A a = a, which is an axiom (idemp).

Transitivity: suppose a < b and b < ¢; that is, a Ab=a and b A ¢ = b. Show
that a < ¢; that is, aAc=a. aAc=(aAb)AcZ an(bAc)=aAb=a.

((‘Omm)

Antisymmetry: suppose aAb=a and bAa =b. Then a =aAb bAa =b.
1.3.13 a < (a Vv b) means that a A (a vV b) = a, which is an absorption rule.

b < (a Vv b) means that b A (a Vb) = b. To prove this, we first apply (comm),
and then an absorption rule: b A (a Vb) “=" b A (bVa) "= b.
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Suppose now that a < ¢ and b < ¢; that is, a Ac =a and b A ¢ = b. We then
have (aVb)Ac=(aANc)V(bAc)=aVb.

1.3.14 This means that (e Ab) < a, (aAb) < b, and: if ¢ < a and ¢ < b,
then ¢ < (a Ab). This is proven in a completely analogous way to the previous
exercise.

1.3.15 In the Boolean algebra with two elements, 1 is an atom, since 1 # 0
and if ¢ < 1 for some ¢ # 0, then ¢ = 1, since it is the only element which is
not 0.

In the algebra of subsets of {1, 2,3} we have the atoms {1}, {2}, {3}. To show
that {1} is an atom, we assert that {1} # @ and that if M C {1} and M # 0)
then M has to contain at least one element; hence 1 € M, and thus M = {1}.
Similarly we show that {2} and {3} are atoms.

1.3.16 Assume that a < b; that is, aAb = a. We will show that (a V ¢) < (bV ¢);
that is, (a V¢) A (bV ¢) = (aV ¢). The left term can be rewritten using (distr)
as (a Ab) V¢, which is equal to a V c.

1.3.17 Assume that a < b; that is, a Ab = a. We will show that —b < —a; that
is, =b A —a = —b:

(abs)

—b A (ma V —b) L b,

(dn)

—bA-a=-bA—(aAb)

ld44xVvVyAhyV-axz=zV(yAy) V-ax=1
eAyVyAh-z=(xAy)V(yA—-z)=yA(xV-z)=yAl=uy.
“(m(zAy)Va)Vy=(xAyA-z)Vy=0Vy=y.

1.5.8 Expressions 0, x Ay A z, x, x V -z are in disjunctive normal form.
Expressions 0, (z Vy) A z, £ Ay A z, x are in conjunctive normal form.

It is not possible to decide in which form a V b is. If a and b denote Boolean
expressions, it depends on these expresions whether a V b is in disjunctive or
conjunctive normal form.

1592z ANyVe Az, z AN yANz, ~yN\-z.

1.6.6 Write the left hand side in disjunctive normal form. One gets then the
equation z A =y A z = 0. We do not get any further than this.

1.6.7 Write the left hand side in disjunctive normal form. One gets then the
equation -y A =z = 0. We do not get any further than this.

2.1.35 Replace by the equivalent equation = A y A =z = 0. Better than that
one cannot answer, in general. In the two elements algebra one can pick out
the solution explicitly: all the values of x, y, z except for (z,y,z) = (1,1,0)
are solutions.

2.1.36 We first simplify the left hand side to z A =y A z = =y A —z. It splits
into the equalities x A =y A z < =y A =z respectively =y A —z < x A~y A 2.
Consider the second one. It can be split into three different equalities (with
the right hand sides z, -y, z). The inequality which has z on the right hand
side (—y A =z < z) can be rewritten as the equation =y A =z A =z = 0, that
is 7y A =z = 0. This tells us nothing about the right hand side in the original
equation! The original equation is thus equivalent to zA—-yAz = 0, ~yA—z = 0.

2.1.37 Look first at the solution of the previous exercise to see how to change
the first equation into the equivalent equation system: x A—-yAz =0, "yA—z =
0. The original system can thus (as the inequality can be rewritten as an
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equation) be written as xA—yAz = 0, ~yA—z = 0, kAyA—z = 0, yAz = 0. If one
colours the corresponding areas in a Venn diagram, one sees that the whole area
corresponding to z is coloured, so one can wonder whether x = 0 is possible to
be derived from the first four equations. This is in fact possible, but you can be
satisfied if you have come this far. If you want to derive x = 0 you can observe
that x = (x AyAz)V(cAyA-2)V(cA-yAz)V(cA-yA-z) =0vV0VOV0 = 0.
Hence, the given system is equivalent to x = 0, -y A =2 = 0, y A z = 0. The
last two equations can be written as -z < y respectively y < =z, so together
they give y = —z. The given equation system is thus equivalent to the system
r=0, y= -z

If while doing the previous work one notices that one has both -y A =z = 0
and y A z = 0, and that together this gives y = —z, then one can replace, in the
original system, all occurrences of y with —z, and simplify. Then we get the
system x A z =0, x A -z =0, y = —z. From this one gets z =z A (2 V —z) =
xAzVxA—-z=0V0=0. Afterwards, we arrive at the solution z = 0, y = —z.
But, as we said, this requires to pay close attention. The first solution was
more routine.

2.2.4 We will have (1 AD) < ¢ <= 1< (b— ¢); that is, b — ¢ should be 1
precisely when b < ¢, i.e., in every case except when b =1 and ¢ = 0.

2.212a—0=-aV0=a.

2.2.15 In the rows where a = b we get 1, while in the rows where a # b we get
0.

2.2.17 (mx Ay A—z2)V (mx AyAz) V(e A-yA—z)V(zAyAz)

2218z A (x—=y)=azA(-zVy)=czA-xVrAy=zAy.
r—r=-xVr=uz.

(xAN—z)=>y=0—y=1

eVy——xAy = (zVy)V(-xAy) = (txA-y) V(-2 Ay) = "x A(-yVy) = .

2.2.19 The equation y = —x is equivalent to the two inequalities y < -z and
-z < y, which are in turn equivalent to the two equations y A x = 0 and
-z A =y = 0. If the second of these equations is negated, we get z Vy = 1.

2.2.22 If the right hand side is written in disjunctive normal form, it becomes
—zV-yV(zAz). Since —z < HL = VL < x we have -z < x, thus ~zA—x = 0,
so that * = 1. When we put this into the original equation, it simplifies to
y— 2z = y— z, which is true for all replacements. The solutions of the equation
are then « = 1, while y and z are arbitrary. We can come to the same conclusion
using the standard methods, though it can take a little bit longer.

3.2281+2=1+s(1)=s(1+1)=s(1+s(0)+s(s(1+0)) =s(s(1)).
1-:2=15(0)-2=0-24+2=0+5(1) = s(0+1) = s5(0+5(0)) = 5(s(0+0)) = s(s(0))

1-2=1-5(1) =p(1-1) =p(1-5(0)) = p(p(1-0)) = p(p(1)) = p(p(s(0))) =
p(0) =0

3.2.29 f(a,b) = max(a, b).
333a—0=-aV0=a

a—1l=-aVl=1

4.2.8 [¢] = [p— L] = [¢] = [L] = [#] = 0 = —[¢]

[pe=d] = [(e—=V)ANW—=9)] = [p—=YIA[Y—=¢] = ([e] = [YD A (Y] = [e]) =

@© 2017 Jesper Carlstrom 123



Solutions to the exercises

124

[] < [¥]

4.2.17 [[ﬁ(Pg—)ﬁPg)/\(Pl—>P5>]] = [[ﬁ(PQ—)ﬁpg)]]/\[[(Pl—)Pg))]] = ﬁ[[P2—>ﬁP3]]/\
([P )= [P5]) = ~([P] = [~Ps]) A(0—=1) = =(0==[Ps])A(0—1) = =1A1 = 0.

4.2.31 Assume that ¢ <> 1) is a tautology; that is, its truth value is 1 in every
interpretation. If one considers the truth table for <> one sees that ¢ and
have the same truth values in all interpretations. The converse is also evident
from the truth table.

4.2.32 —(P, A\ Py) <» (P, — —P,) is a tautology if and only if (P, A Py) =~
(Py — —P). Since Py — =Py &~ =P, V =P, the answer is yes according to de
Morgan’s laws.

(P = P)V (Py— P3) = P, VP, VP,V Py~ T. This is a tautology.

(P1—=(P2—P3))<((PyAPy)— Ps3) is a tautology if and only if (P —(Pa—P3)) ~
((Py A Py) — P3). The left hand side simplifies to (P — (P, — P3)) = =P, V
- P,V P53 and the right hand side simplifies to (PyAPy)— P3 & (P AP2)V P3 ~
=P, V=P,V P;3. Since these terms simplify to the same expression, this is a
tautology.

((PLAPy) = (P2V P3)) < (-P1V P,V P3V Py) is a tautology if and only if
((Pl /\P4) — (P2 V Pg)) ~ (_\Pl vV P2 vV P3 vV P4) ‘We 51mphfy the left hand side
as: (Pl/\P4)*>(P2\/P3) r\NJ_'(Pl/\P4)\/P2\/P3 %"Pl\/_‘le\/PQ\/Pg. This
is different from the right hand side: if P; is interpreted as a true proposition
while the rest of the variables are interpreted as false propositions, then the
left hand side is true while the right hand side is false. Answer: this formula
is not a tautology.

4.2.41 In the case n = 1 one gets that ¢ F ¢ means that ¢ is true in every
interpretation where ¢ is true.

In the case n = 0 one gets that £ ¢ means that ¢ is true in every interpreta-
tion; that is, ¢ is tautology. Indeed, one should check that ¢ is true in every
interpretation in which all the formulas on the left hand side of F are true, but
since there are no formulas there, every interpretation satisfies this criteria. In
conclusion: F ¢ is a way of writing that ¢ is a tautology.

5.3.6 It is enough to apply one rule: VI.

5.3.7 End the derivation by using VE. Above this line put ¢V and derivations
from ¢ respectively ¢ to ¢ V ¢ (use VI).

5.3.8 End by using VE. Above the line put ¢ V L and two derivations: from
o, respectively L, to ¢. The first consists of the formula ¢ itself. The other
consist of a single application of L F.

5.3.9 End with —I. Above it, use VE.
5.3.10 End with —I. Above it, use VE.

5.4.4 A formula of the form —. If every assumption is discharged, the last
rule has to discharge ¢. Thus, one derives == (¢ V —p).

6.1.18 As (6.1.1), respectively (6.1.2).

6.1.22 The formula can be derived using —1I twice. Thus, it is a tautology
according to the soundness theorem.

6.1.25 If one could derive it, according to the soundness theorem it would be a
tautology. But it is false in the interpretation where P; is false and P is true.
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6.1.28 The first subset is consistent since there is a model of it. If one could
derive | from it, then, according to the soundness theorem, | should be true in
all interpretations for which the formulas in the set are true, but in the model
of the subset, L is still false.

The other is inconsistent. This is more easily seen by constructing a derivation
of 1L from it. Start by showing that Py — Py, P, — P3, Py — —P, - =P,
and that P, — P, Py — P3, Py — - P;,—~Py — P; = P,. Then join together
the two derivations into one derivation of 1 and check that all undischarged
assumptions are in the set { Py — Pa, Po— P53, Ps—— P, Py— Py, Ps——Py, 7Py —
P}

6.1.29 Let, for instance, ¢ = T and @ = L. Then the formula is false, and
cannot, according to the soundness theorem, be derived.

6.1.31 In that case the last but one formula in the derivation would either be
Py or P, V Ps, but none of these can be derived from (P; V Py) V Ps. Indeed,
if one could derive P; from (P} V P») V Ps then, according to the soundness
theorem, P; would be true in all interpretations in which (P; V Py) V Ps is true.
But if P is true, then (P V P>) V Ps is true even when P is false. If; instead,
P,V P5 could be derived from (P; V Py) V P3 then, according to the soundness
theorem, Py V P3 should be true in all interpretations in which (P V Py) V Ps
is tue. But if P is true, then (P V P) V Ps is true even if P, V Ps is not.

6.1.32 It is not possible to have this for every choice, as we have seen in
Exercise 6.1.31. But it is possible if ¢ = T, in which case we could end with
VI from T.

6.1.33 In this case we should have a derivation of L by removing the last
step of the given derivation. But then, according to the soundness theorem, L
should be a tautology, which is not the case.

6.1.34 Otherwise, if one removes the last step of such a derivation, one should
have a derivation from ¢ V 9 to either ¢ or ¢. But since ¢ and 1 stand for
arbitrary formulas, we could, for instance, insert P; forp and P» for ¢ and get
thus a derivation of either Py or P, from P; V P>. None of these is possible,
according to the soundness theorem, as neither P; nor P, should necessarily
be true just because P; V P, is (though at least one of them should be true).

6.1.35 Assume that we had a derivation of the formula ending in two introduc-
tion rules. Then the last one should be a —1I and the last but one a VI. But
then we should have the task of deriving either P; or P, (depending on which of
the VI-rules we chose) from P; V P,. We have seen in the solutions of previous
exercises that this is impossible. But one can derive (P, V Py) — (P V Py) using
only one —I-rule.

6.1.36 Assume that one can end with an introduction rule. Then we would
have, above that point, the task of deriving P, from P;. It is impossible, accord-
ing to the soundness theorem, to derive P; without any discharged assumption,
so P must indeed be used as an assumption. But if we do not discharge any
assumptions in the whole derivation, P, would be left as an undischarged as-
sumption. This contradicts the fact that we have “derived P; — P;”, since
by that we mean that we have created a derivation without any undischarged
assumptions.

6.1.37 That 1, ..., p, F ¢ means that in every interpretation where 1, ..., @,
are true, ¢ is also true. But o1, ..., ¢, are true if and only if [ JA---Afen] =
1. Thus it follows from @1, . .., @, E @ that if [p1]A---Afen] = 1 then [¢] = 1;
that is, [eo1] A -+ A Jen] < [¢]. The converse is shown by following this argu-
ment backwards.
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Then we can show that ¢1,...,0n, @ FY <= ©1,...,0, F @ — 1 is clearly
equivalent to having the following condition: [p1] A -+ A [en] A ] < [¥]
is true in every interpretation if and only if [o1] A -+ A [en] < [¢] = [¥] is
true in every interpretation. But this condition follows directly from the Galois
connection. (This shows that — really is what in the “language” corresponds
to F, which is a relation we do not have in our set of formulas.)

6.3.1 We have 1 A a < b if and only if 1 < a — b, according to the Galois
connection.

6.3.2 f(a,b) = a+b.
6.3.3 a(T < —=P)=a((T = (PL— L)A((P,— L) —=T))=9.

6.3.4 (L A L) # L, since they are different formulas. However they have the
same truth values, so (LA L)~ L. (P« 1) = (=P; A (L — Py)) is true,
because of how — and < are defined. Therefore, we also have (P; <+ 1) ~
(ﬁPl AN (L — Pl))

6.3.5(pzpl/\(Pg\/Pg)/\_‘(Pg/\Pg).

7.1.4 All formulas which are on a line are premises. In VE the two premises to
the right are side premises. In — F the premise on the right is a side premise.

7.3.2 The main premise in the last rule is 1. According to the theorem above,
this is a subformula of some undischarged assumption.

7.3.3 Normalize a given derivation of ¢. According to the previous theorem,
this cannot end in an elimination rule. If it did, its main premise would be a
subformula of some undischarged assumption, but no such thing exists.

7.3.4 No. If one had such a derivation, one could normalize it and get a
normal derivation without undischarged assumptions in which only the rules
VI, =1, —-F and AE are used. Such a thing cannot end in an elimination rule,
and because of the form of the formula (it is an implication formula, i.e., the
outmost connective is an implication) the last rule has to be —I. The question
is now whether one can derive =Py V=P from —(P; A Py). The last step in this
derivation cannot be VI (according to the soundness theorem), nor —I (since
—P; V =P, is not an implication formula), nor —FE (since the main premise
must contain =P V =P, as subformula, and in turn, according to the previous
theorem, has to be also a subformula in =(P; A P;)) and nor AE (for the same
reason). Hence we cannot continue using only these four rules.

7.3.7 Assume F P;. In this case there is a normal derivation of P; without
any undischarged assumptions. Assume first that it does not contain RAA.
Then it can only contain subformulas of P;, which is impossible, as no rules
can be applied to these. That is, a possible derivation has to use RAA. But
then there is, according to Glivenko’s theorem, a derivation which uses RAA
in the last step, and above this last step there is a normal derivation from =Py
to L. The only subformula of these, other than the formulas themselves, is P,
but then the only rules we can use are —I, —F and LFE. One is then forced
to go around in circles when seeking a normal derivation with only these rules.

7.3.8 Assume that = —P;. In this case there exists a normal derivation of —P;
without any undischarged assumptions. Assume first that it does not contain
RAA. Then it can only contain subformulas of —P;. It cannot end with an
elimination rule, so it has to end with —1. Above it there should be a normal
derivation from P; to L, but the only subformulas of these are the formulas
themselves, so no rules except L E are possible. Not even this one can be used,
acording to Exercise 7.3.2. Therefore, every derivation of —=P; must contain
RAA, but according to Glivenko’s theorem, there would exist, in this case, a
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derivation which ends in RAA and does not have RAA anywhere else. Above
RAA we must have a normal derivation from ——P; to L. For the same reasons
as in the previous exercise, one can see that this is not possible.

7.3.9 Assume that you have a derivation without RAA. By normalizing it, one
could get a normal derivation without RAA. According to Theorem 7.3.1 it
cannot end with an elimination rule, so the last rule must be VI. Above it,
we have a normal derivation of P; or of =P;, but you have shown in the last
couple of exercises that this is impossible.

7.3.10 No. If one had such a derivation, one should be able to normalize it to
get a RAA-free normal derivation without undischarged assumptions. Let us
consider such a derivation. It cannot end in an elimination rule, so it has to
end with —I. The step above it cannot be an introduction rule, since VI is
the only candidate, but its premises cannot be derived from —(P; A P2) (which
can be shown using both the soundness theorem and the subformula property).
Thus, it has to be an elimination rule, which is our next step. Then the main
premise has to be a subformula of —(P; A P), which excludes the possibility
of having VE. For the same reason AE and —FE are excluded, since the main
premise in such cases should also contain —P; V =P, as a subformula, which
is impossible. We are only left with L E. But it is impossible to derive L
from —(P; A Py), which can be shown by using the soundness theorem or the
subformula property.

7.3.11 Because of the subformula property, one can only use rules which con-
tain the operation V.

7.3.25 We first try to find a normal derivation without RAA. Since every for-
mula in the derivation must be, in this case, a subformula of some undischarged
assumption or of the conclusion Ps, it is only the formulas —P; and | the ones
we have to work with, in addition to the ones occurring in the exercise. In par-
ticular, it follows that we just need to investigate the rules -1, —F and LF.
We cannot end with an introduction rule, so we must end with an elimination
rule, whose main premise is a subformula of some undischarged assumption;
that is, of P, — P, or =Py — P, or =P, or L. If -F is the rule, the main
premise has to be Py — P, or =P, — P, since it should contain the conclusion
P,. Then we must have P; respectively —P; as side premises, but these are
not derivable. Therefore, this is not a viable path to take. In the same way,
it is not viable to end with L E. We have therefore excluded the possibility of
doing this derivation without RAA. According to Glivenko’s theorem, we know
that there is a derivation which concludes with RAA. We therefore go on with
the problem of deriving | from P, — Py, =P — Py, =P, without using RAA.
We look for a normal derivation. The last rule must therefore be —FE with
—P5 as main premise. It remains to derive the side premise P,. With the same
reasoning as above, we conclude that the last rule should be —F with - P; — P
as the main premise. The side premise = P; is derived from the assumption P;
together with P; — P, and —P.

8.1.3IfI" = {v1,...,vn} was closed under derivations, y; A---A~y, € I', which
is impossible, since it contains more logical operations than vq,...,v,. (Note
that in the case I' = () then the conjunction in this argument is T.)

We can also show the result by noting that all of the following formulas are
derivable, and hence necessarily included in any set closed under derivations:
T, TAT(TAT)AT,....

8.1.13 It is sufficient to show that I'* U {¢} is consistent. Assume therefore
that it was inconsistent. Consider a derivation of |, without any undischarged
assumptions, except, possibly, formulas in T'* U {¢}. Continue the derivation
downwards with a —1 and discharge all assumptions of ¢. One then gets a
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derivation showing that I'* F —p. But this contradicts ¢ & I'™* since I'* is
closed under derivations.

8.1.14 Construct a derivation of ¢ from —1) and ¢ V ¢ by ending with VE
where ¢ V 9 is the main premise. In the derivation on the right, one can apply
that = together with ¢ gives 1 and concludes that ¢ with the help of LE.

8.1.15 Show 9 I ¢ — ¢ using —1I and the fact that I'* is closed under deriva-
tions.

8.1.16 Use the fact that if ¢ ¢ I'*, then = € I'* and that - - ¢ — 1, along
with the fact that I'* is closed under derivations.

8.1.17 That { Py, Py, P3,~P; V- Py} is inconsistent is most easily shown by con-
structing a derivation. The set of all propositional variables is not maximally
consistent, since it is not closed under derivations.

8.2.1 Assume that I' = L. It follows from the soundness theorem that I' F L.
But then every model of " would be a model of 1, which is impossible if there
is a model of T', since nothing is a model of L.

8.2.4 Consider a formula which is true in all interpretation in which a certain
set of formulas is true. Then there is a derivation of the formula in natural
deduction, without any undischarged assumptions, except, possibly, those in
the given set.

8.2.5 The first part of the exercise is to prove that - ¢ <= F ¢. This is just
a special case of the soundness theorem and the completeness theorem. The
second part is to prove that I' ¥ L <= T K L. It also follows immediately
from the soundness theorem and the completeness theorem.

8.2.6 According to the previous exercise, we have = ¢ <+ if and only if ¢ <>
is a tautology. The rest follows as in the previous exercise.

8.2.7 According to the previous exercise, it is enough to show that - (¢ V) —
(@ A1) if and only if F ¢ «» 1. This is most easily shown by explaining how a
derivation of one could be used to construct a derivation of the other.

8.2.8 The resulting formulas are of the form ¢<»1. These are, according to the
previous exercise, derivable if and only if ¢ ~ . We need therefore to prove
the latter. But that ¢ and 1 have the same value in every interpretation is
guaranteed by the fact that they are in the left, respectively right hand side of
the Boolean axioms, since the truth values are computed in Boolean algebras.

9.1.15 “x5 occurs in x93” means that 2 = 23, which is not true; thus, the
answer is no. On the other hand, the answer to the other questions are yes,
with the only exception that a2 does not occur in f3(zg, f1).

9.1.17 f3(zo, f1)[z1/20] = f3(21, f1)
f3(x07x1)[x1/$0][x0/x1] = fs(ﬂfo,%)
f3(zo, f1)[fa(f3(x0, 21), f3(22,23)) /22] = f3(20, f1)

9.1.18 Give a proof by induction. Split ¢ into the two possible cases: ¢t can be
a variable or a function symbol with arguments.

9.1.19 If t = x; # xj, then t[z;/z,][z;/x;] = ©; # t. To show that if z; does
not occur in t then t[z;/x;|[z;/x;] = t, we use a proof by induction. If ¢ = zy,
we consider two cases. If k = j then we have t[z;/z;][z;/x;]) =z, =t. Tk #j
then we have ¢ # k, and thus t{z;/z;|[z;/z;] = [z /xj] [ /2] = vpla;/z]. I
x; does not occur in t then we have ¢ # k, so that zy[z;/x;] = x, = t.
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Ift = f(...) then the results follows immediately from the inductive hypothesis,
since the substitution is done by substituting in every argument.

9.2.4 a) The tree looks precisely as in predicate logic.

b) Every rule from the definition of Form in propositional logic is also a rule
in the new definition of Form.

¢) xg and z1, for instance.
d) xg = x71 is an example; another one is Vo T.

9.2.6 a) According to the definition, it is propositional if P; and P, are propo-
sitional, which is the case by definition.

b) (With my examples:) “xg = x; propositional” is false according to the first
row of the definition. “VxoT propositional” is false according to the last row
of the definition.

9.2.7 “x; occurs in t1 = t5” is defined as z; occurs in t; or in ts.
“x; occurs in T7 is defined as false, and in the same way one deals with L.

“x; occurs in ¢ A v is defined as x; occurs in ¢ or in ¢ — and in the same way
it is defined for vV and —.

“x; occurs in Vx;¢” is defined as ¢ = j or x; occurs in ¢ — and in the same way
for 4.

9.2.8 Induction over Form. For many sorts of formulas it is vacuously true
that “if ¢ is a propositional formula, it is false that x; occurs in ¢”. For the
other cases it follows immediately from the induction step.

9.2.10 (1’1 = T N\ Pl(fl(IL'l,IQ)))[fQ/Il} = (f2 = T2 A\ Pl(fl(fZaIQ)))
(X1 = 2o AVZ1 (21 = 29))[fo/21] = (fo = 22 AV (21 = 29))

VaVao(r) = 29 A xg = x3)[xs/22] = Vo Vae(xy = 23 A 23 = x3) (precedence
rule: substitution binds stronger than quantifiers).

9.2.15 In atomic formulas, it is false that x; occurs bound, and the same for
T and L. In ¢ A, p V1ip and ¢ — ¥ bound means that the variable occurs
bound in ¢ or in 9. In Vz;¢, x; occurs bound if i = j or x; occurs bound in
. Similarly for the case of 3.

9.2.16 a) Yes. b) Yes. c) Yes. d) No. e) Yes. f) Yes. g) No. h) Yes (- is
defined as —_1).

9.2.17 a) {1, 22}
b) {1, 22}

¢) {z3}.

d) 0.

e) FV(p A1) =FV(p) UFV(¢) = {z1}.
f) FV(e V) =FV(p) UFV(¢) = {1}

9.2.18 If ¢ = (t; = to) the result follows from Exercise 9.1.18. If ¢ = T or
¢ = L the substitution does not change anything. In the cases ¢ = (1 A
v2), = (p1 V 2) and ¢ = (p1 — ¢2) the result follows immediately from
the inductive hypothesis, since substitution in such expressions are done by
substituting in every place, and the inductive hypothesis says that the result
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holds in such cases. If ¢ = Va;9 and x; does not occur freely in ¢, then
i = j or x; does not occur freely in 1. In the first case, this is clear since
substitution does not change anything. In the second case, the result follows
from the inductive hypothesis. Finally, in the case of 3 one does the same as
with V.

9.2.19 FV(p) = {z1,z3}.

olfi(zs)/z1] =
Vo (Vo1 Pr(z1, 22) — 2 (f1(f1(23)) = fa(w2,73))) V Vas~(fi(xs) = 3).

plr1 /0] = 0.

olfa(@1,23) /23] =
VIQ(Vl‘lpl(Il,mg) — Hl‘g(fl(l‘l) = fQ(ZEQ, fg(xl,.fc:;)))) vV ngﬁ(xl = SC3).

9.2.20 a) f1 = f1, Pi(f1(f2)), Pi(f2)-
b) i) = T1, 1 = Zo, Pl(fl(l‘o)) = Zq.

9.2.21 We start by showing that ¢[z;/x;] = ¢ holds for all terms ¢ and variables
x;. If t = x; there are two cases to check. When i = j we get z;[z;/x;] = w5,
and when i # j we get z;[x;/z;] = x;. In both cases, the result is equal to ¢.
If t = f;(...), the result follows immediately from the induction step.

We now show that ¢[z;/x;] = ¢ is true for all formulas ¢ and variables x;. For
atomic formulas, it follows from the fact that the corresponding property holds
for terms, as we just proved. For composite formulas, it follows immediately
from the inductive hypothesis, except for the case in which ¢ is of the form Vz ;1)
or Jx;. We consider the first of these cases, as the other one is completely
analogous. When i = j we get, by definition of substitution, that ¢[z;/x;] = ¢.
When i # j, we get plx;/z;] = Ya;(¢[z;/x;]). Since the inductive hypothesis
gives [x; /x;] = 1, the result follows.

9.2.22 Induction again. For atomic formulas, this reduces to Exercise 9.1.19.
If o = T or ¢ = L the result is obvious since substituting does not change
anything. If ¢ = (¢1 A ¢2) the result follows immediately from the inductive
hypothesis, as well as in the case of V and —. Consider now the case p = Vx;1.
Assume that y does not occur in ¢; then we have y # x;. We consider two
cases, depending on whether x = x; or not. In the case x = z; we have
oly/z)[z/y] = Vo) [x/y] = elx/y] = ¢, where the last step uses that y does
not occur in ¢. Consider now the case x # x;. The previous exercise handled
the case where y = x, so we assume now that we have y # x. We then have

oly/z)[z/y] = Vably/x])[x/y] = Vaiply/z)[x/y] = Va1, where the last step
uses the inductive hypothesis. In the same way one handles the case 3.

9.2.23 With f = Vao(x1 = 21), ¥y = ®9, © = 1 we have ply/x][x/y] =
VLU()(.’El = $1)[$0/$1H.’E1/1§0] = VSL‘()(.’E() = xo)[Il/mo] = VJ?Q(Q?O = .To).

10.1.1 If P; is nullary, then its interpretation will be a proposition which is
either true or false. If f; is nullary, its interpretation will be an element of the
domain (a constant).

10.1.17 a) Alz; — al[z; — b] = Alz; — U]
b) Alz; = [2,]7] = A
¢) Alz; — [ = Al — 0]

10.1.18 Assume that ¢ # j. It is sufficient to check that v[z; — al[z; —
bl(xr) = viz; — bl[x; — a](xy) holds for all variables xy. If k = i we get
v[z; = al[z; = b(zg) = v[z; = a](z;) = a and v[z; — bl[z; — a](zk) = a.
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If £ = j we get vjx; — allz; — b(zx) = b and v]z; — bl[z; — a](zg) =
v[z; — bl(z;) = b. For every other k we get v[z; — al[z; — b|(zx) = v(zg
and v[z; — bl[z; — al(zk) = v(xy).

If, on the other hand, ¢ = j, the terms are simplified, according to previous
exercise, to Alx; — b, respectively A[z; — a]. Thus, z; is given the value b,
respectively a by these valuations, so if a # b then the valuations are not equal.

10.1.21 [Vzo(zo = 21)] = 1 if and only if the domain has precisely one indi-
vidual.

[Fzo(zo = x1)] = 1 always holds.

10.2.2 We will show that if [Vze] = 1, then [¢] = 1. The former means,
by definition, that [y] [@=al — 1 holds for every element a in the domain, in
particular, for a = [z]. But then [¢] = [¢] "~V = 1.

10.2.3 We will show that if [¢] = 1, then [Fa¢] = 1, i.e., that [¢]*7 =1
for some choice of a. But if we let a = [z], then that follows immediately,
since [¢] =Tl = [¢] = 1. (Note that this argument is completely dual to the
solution of the previous exercise.)

10.2.7 With ¥ = —p we get the following proposition to consider: Vaq(p V
=) E Vo V —p. But [Vao(e V —p)] = 1, while [Vzge V —¢] does not have
to be 1. If ¢ = (29 = x1) and the domain consists of at least two elements, it
becomes, for instance [Vzop V -] = —[p], which is 0 if 2y and z, are given
the same value.

10.2.8 By taking ¢ = 1 we get the following propositions to consider: VgLl V
Y EVag(L V). We will investigate how the truth values differ, so that we can
simplify the formula to some other with the same truth value: Vxgl V 1 has
the same truth value as 1) and Vao(L V ¢) has the same truth value as Vagi).
We therefore have the following proposition to consider: ¥ F Vzgy. But this
has been studied in Example 10.2.6.

11.1.3 Assume that [3z—¢] = 1. This means that [-¢]*~* = 1 for some a.

Hence, for this a, [¢] ™~ = 0, so that it does not hold [¢]“ " = 1 for every
a, which means that [Va¢] = 0, and hence [-Vay] = 1. We can show the other
direction by following the argument backwards.

11.1.7 It has been previously shown that ¢ F Jz¢ (Example 11.2.30). We

shall prove the converse. Assume therefore that [Jx¢] = 1; that is to say,

[£]® 7% = 1 for some a. If z does not occur free in ¢, then o] = [¢] ™% = 1.

11.1.10 Assume that [3z(p A )] = 1, which means that [ A ]*7 =1 for
some a. Then, for this a, [¢] [e=al _ 1 and [¥] [@=al _ 1 But if x does not

oceur freely in 1, we have []*7 = [¢]. Furthermore, since [¢]*7% = 1,
[Fze] = 1. Tt follows that [Fxp A¢] = [Fxp] A¢Y] = 1 A1 = 1. The other
direction is proven by following the previous argument backwards.

11.1.13 Yes, the formula is a tautology. Take an arbitrary interpretation A.
We consider two cases. Assume first that Py(a) is false for a certain a in
the domain. Then [Py (zo) — Voo Py (wo)]][xDHa] = 1, and thus [Fzo(Pi(x¢) —
Vo Py (x0))] = 1. Assume, on the other hand, that P{*(a) is true for all a. Then
[[onPl (I’())]] = 1, so that le (Io) — Vl’opl (I’o)]] =1 and hence [[El’o(Pl (1’0) —
Vl’opl(l'o))]] =1.

11.1.15 —Va (e = ) = Jz—(p = ) =~ Jz—(—p V) =~ Jz(p A ).

=3z(p A1) = Ve=(p AY) = Vo(—p V —9) = V(e — —1)).
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11.2.13 (3z1 Py (x0,x1))[x1/20] = (Fz1Pi(21,21)). Its truth value is 1 if and
only if P{*(a,a) = 1 for some a in the domain. If A is the interpretation that
is used in the example, this means that a < a should be true for some real
number. But it is not, so (11.2.12) is false in that interpretation.

11.2.15 Let ¢ = Jx1Pi(xg,21), t = x1, j = 0. Then the left hand side of
(11.2.14) is the truth value of (11.2.12), which is 0 according to the previous
exercise.

The right hand side is, on the other hand,

[B1 Py (o, )]0 Il

which is 1 since [[Pl(xo,xl)]][on[[xlﬂ][xl'_’[[“]]H] = 1, that means the same as
[z1] < [z1] + 1, which is in turn true.

11.2.20 z; is free for x¢ in Jzo Py (xo, 1) since xg is bound by 3. This means
that the condition ¢ # j in Definition 11.2.18 is not satisfied.

xq is bound for z; in the same formulas, since the variable zq is bound by the
quantifier if one inserts it in the place of 1. More formally, it holds that 1 # 0,
that xo occurs freely in Pj(xg,x1) and that o occurs in xg. Therefore, the
conditions in Definition 11.2.18 are satisfied.

xo is free for x1 in Vo Py (x0), since the formula does not contain .

11.2.22 The substitution of = for z does not change anything, so it is clear
that if the notion free for is defined in the right way, = should be free for x in
. Checking this is done by induction. This is clear for atommic formulas, and
for formulas composed by connectives it follows immediately by the inductive
hypothesis. For formulas formed with V and 3 it follows immediately from the
inductive hypothesis and the fact that the conditions “7 # j” and “z; occurs

in x;” in the definition of bound for cannot be satisfied simultaneously.

11.2.23 This is proved by induction. It is vacuously true for atomic formulas,
since ¢ cannot be bound for x in those. For formulas composed by connectives
it follows from the inductive hypothesis. For quantified formulas it follows from
the condition saying that z; should occur in t.

11.2.24 It follows immediately from the previous exercise: if ¢ was bound for
z in ¢, then some of the variables in ¢ would be quantified in ¢.

11.2.31 Assume that [Vze] = 1; that is, [[(p]][wﬁa] =1 for all a. If t is free for
x in ¢, we have therefore [o[t/z]] = [[(p]][wH[[t]” =1

11.2.32 With @ = g, t = x1, ¢ = Vx1(xg = 21) we get the following proposi-
tion to consider: Vaq(z1 = x1) F JxoVaq(zo = x1). The first formula is true in
all interpretations, but the other formula is only true if there is precisely one
individual.

11.2.33 With & = zg, t = z1, p = Jr1-(xr9 = 1) we get the following
proposition to consider: Vao3z,—(zg = x1) F Jx1-(x1 = 21). The first formula
is true if there are at least two individuals; the other one, on the other hand,
is always false.

11.2.37 [t[y/a]lz/y]] = [tly/2]]*" Y = [ E0e-BI® 0 g since
Tyl y=I=l [x], so we can continue: = [¢t] = =llz=l=]] It] ==l

One computes similarly for ¢, but in the first equality, the condition that x is
free for y in ¢[y/z] is needed, and in the second equality one uses that y is free

for z in ¢. We get the answer [p] [y l=1],

12.1.6 Let ¢ = (u = x), where z is a variable which does not occur in u. Then

@© 2017 Jesper Carlstrom



plt/z] = (u =1) and p[s/x] = (u = s). We can, hence, use the replacement
rule.

12.1.8 End the derivation by using —/1 and three VI. To derive zy = x4, the
replacement rule is used, and above it AF.

12.2.1 End with —/1. To derive L, we use that from Vxy we can derive ¢ by
VE, and later dxp by 3I. This gives a contradiction.

12.2.2 End with AI, and above it use —I. For Vzy F ¢ only one instance of
VE is needed. For ¢ - Vzy use VI, which is possible because x does not occur
freely in .

12.2.3 Conclude as in the previous exercise. For dz¢ F ¢, one instance of IF
is used, which is allowed because = does not occur freely in . For the other
direction we use 37.

12.2.4 End with AT and thereafter —1I. For Vz(p V) F Vop Vi RAA is used
as the last step. To get to L we use —F with =(Vze V1) as the main premise.
The side premise is derived from ¢, by VI (this step requires that = does not
occur freely in any undischarged assumption, but this condition is satisfied,

since « does not occur freely in 1) followed by VI. Finally, the formula ¢ is
derived from Vz(p V ¢) and =(Vaep V 9).

For Yz V ¢ = V(e V1) one discharges VI (which requires that @ does not
occur freely in ). Thereafter, an instance of VE.

12.2.5 For Jz(p A ) F Jzp A9 one discharges by 3F, which is possible since
x does not occur freely in . The side derivation ends with AI.

To derive Jz(¢ A ) from Jzp A 1 one ends with IE applied to Jzp, which is
possible since z does not occurs freely in 1. The formula Jz¢ is derived, in
turn, using AE from Jzp At)p. To derive Jz(p A1) from ¢ and Jxp A1) one ends
with 37 and above it AI. The formula ® is derived through AE from Jzp A 4.

13.1.17 If ¢ = Vap, then, according to the soundness theorem, we would have
© E Vzo, but if one takes ¢ = (xg = x1) and gives the same value to both z
and x1, then ] = 1, while [Vazp] = 0 if there are at least two individuals.

13.1.19 Assume that this set was inconsistent. Then, according to the sound-
ness theorem, it could not have a model. But the following is a model of it: let
the domain consist of two elements and let all variables have the same value.

13.3.2 a) From Vay one derives ¢[y/z] in one step if y is free for = in ¢. One
then concludes through VI and asserts that Vyp[y/x], which is correct if y does
not occur freely in .

b) Let ¢ = Jy—(x = y), where z,y are different variables. If we had (13.3.3) in
this case, then according to the soundness theorem we should have Va3y—(z =
y) E VyJy—(y = y). But the left hand side is true if the domain has at least
two elements, while the right hand side is always false.

c) Let ¢ = (y = z), where x,y, z are different variables. If we had (13.3.3) in
this case, then according to the soundness theorem we should have Va(y = z) E
Vy(y = z). But if one lets y and z have the same value and there are at least
two elements in the domain, the left hand side is true while the right hand side
is false.

13.3.4 a) From ¢[y/z] we derive Jxp in one step, as long as y is free for x in
. Therefore we can, by 3F, conclude that Jz¢ and discharge the assumption
ply/x], assuming that y does not occur freely in .
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b) Let ¢ = Vy(z = y), where z,y are different variables. If (13.3.5) was
true, then according to the soundness theorem we would have JyVy(y = y) F
JaVy(xz = y). But the left hand side is always true, while the right hand side
is true only if there is precisely one element in the domain.

¢) Let p = (y = z), where x,y, z are different variables. If (13.3.5) was true,
then according to the soundness theorem we would have Jy(y = z) F Jz(y = z).
But the left hand side is a tautology, while the right hand side is false if y and
z have different values.

13.3.11 That y is free for x in Vyi) means that x does not occur freely in Vyu.
This, in turn, means that x = y or that  does not occur freely in 1. In the
first case, the result follows from Exercise 9.2.21. In the second case, the result
follows from Exercise 9.2.18.

13.3.12 The case y = x is already considered in Exercise 9.2.21, so we assume
therefore that y # x. We prove the claim by induction. For atomic formulas,
it reduces to Exercise 9.1.19. If ¢ = T or ¢ = 1, the claim is obvious,
since substitution does not change anything. If ¢ = (¢1 A ¢2), the result
follows immediately from the inductive hypothesis, as in the cases of V and —.
Consider now the case ¢ = V1. That y is free for = in ¢ means that = does
not occur freely in ¢ or that both of the following assertions are true: x; # y
and y is free for x in 1. That y does not occur freely in ¢ means that y = z;
or that y does not occur freely in . Together, these two assumptions lead us
to the following possible four situations:

a) = does not occur freely in ¢ and y = ;.

b) x does not occur freely in ¢ and y does not occur freely in .
¢) x; £y, yis free for z in ¢ and y = z;.

d) z; # vy, y is free for z in ¥ and y does not occur freely in ).
Consider first case a. Then ¢[y/x][x/y] = p[z/y] = ¢.

Consider now case b. Then ¢ly/z][z/y] = ¢lz/y]. If y = x; the result follows
immediately, since substitution does not change anything. If y # z;, then

plz/y] = Ve plz/y] = Vo) = ¢.

In case ¢ we have ply/z][z/y] = (Vyo[y/a])[x/y] = Vyily/x] = ¢, where the
last step is justified by the previous exercise.

In case d we split into two cases. If z = x; we have [y/z][x/y] = Ve;lx/y] =

Vaip = . Ifw # zy, we have oly/x][z/y] = (Veibly/x])[x/y] = Veidly/z][z/y] =
Va1, where the last step follows by the inductive hypothesis.

13.3.13 a. Under these assumptions ¢ can be derived by going from Vo with
VE to plx1/xo] and then using VI till Yoy p[z1 /0], ending afterwards with —1I.
Then the soundness theorem gives that 1 is a tautology.

b. Take ¢ = (1 = x2).

c. Take ¢ = Jx1-(x0 = 27).

d. Take ¢ = Va1 (xg = x1) A (21 = 27).

13.3.14 a) The application of 3I is not correct, since the formula in the row
above must be of the form (z; = x1)[t/x1] for some term ¢, but then it is ¢t =¢
which is incorrect, since it should be xg to the left and =1 to the right.

b) Yes. Use “refl”, followed in the next row by 3I, and finally —1 (which does
not discharge any assumptions).

¢) No. According to the soundness theorem, it would then be true in all inter-
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pretations, while it is false in (N;>:).

14.1.6 Tt suffices to check that TU{—p} is consistent. But if it was inconsistent,
we could end with RAA and then deduce ¢ from I', which is impossible since
I" is closed under derivation and ¢ ¢ T'.

14.1.10 a) f1(zo,21) = x1. It belongs to I since [fi(zo,z1) = 1] =1 <~
[fi(zo,21)] = [z1] <= 0+1=1.

b) T is consistent by the soundness theorem since it has a model, namely
(Z;;4,0). To check that it is maximally consistent, it is enough to check that
T'U{e} is consistent, so ¢ € I'. Assume therefore that I' U {p} is consistent. If
@ ¢ I, then ¢ would be false in the interpretation, and hence we would have
- € T, which is not possible (refer to the Exercise 8.1.13).

c¢) No; we have Jzo(fi(zo,21) = f2) € T, but (fi(t,z1) = f2) ¢ I for every
term ¢. To see that this is the case, note that [fi(zo,x1) = fg]][zOHa] =1
a+1=0. With a = —1 the formula is true, and hence the existential formula is
true in the model. But f1(¢, 1) = fo has truth value 1 only if [t]+1 = 0, which
is impossible since no term has negative value in the model. This can be checked
through an inductive proof: for terms that are variables, we have [z;] = 4, which
is non negative. For terms of the form fi(¢,s), we have [f1(¢,s)] = [¢] + [s],
which is non negative since both [¢{] and [s] are non negative, by inductive
hypothesis. For terms of the form f5 the value is 0.

14.2.2 Because of theorem 14.1.2 it is enough to show that the needed formulas
are derivable from I'*, since then they must be in I'*. That ~ is reflexive follows
from the fact that ¢ = t can be derived by the rule “refl”. That ~ is symmetric
follows since t = s - s = ¢ (Example 12.1.3) and that it is transitive follows
from Exercise 12.1.6.

14.2.3 As indicated, it suffices to derive f;(t1,...,tq;) = fi(s1,...,Sq;) from
t; = sj, for j =1,...,a;, since the latter formulas are by assumption in I'*. Use
first the reflexivity rule to derive f;(¢1,...,tq;) = fi(t1,...,tq;). Use then the
replacement rule, with ¢; = s1, to change the first argument on the right hand
side of s1. Continue then with the substitution rule, a total number of a; times,
until all the arguments have been changed. The result is a derivation, all of
whose unfinished assumptions are in I'*, and being I'* closed under derivations,
it contains the final formula as well.

14.2.4 We will show by induction that [t] = ¢. For variables it follows by
definition, since v(x;) is defined as the equivalence class of x;. Let us now
carry on the induction step. Assume that ¢t = f;(t1,...,ts,). We have [t] =
A, -+ -5 [ta,])- According to the inductive hypothesis, the arguments are
equal to t1,...,t,,, so the definition of f;* gives that [t] is the equivalence class

of fi(tla . ;tai)~

14.2.5 t € [t] is, according to the previous exercise, equivalent to ¢ ~ ¢, which
is true since ~ is refexive. (Exercise 14.2.2).

14.2.9 [Jz¢] = 1 is equivalent to [Vz—¢] = 0, which according to the previous
lemma is equivalent to [-p[t/x]] = 0 for any term ¢ which is free for = in ¢.
But [-¢[t/z]] = 0 is equivalent to [¢[t/x]] = 1.

14.2.15 Assume that I is consistent; we must show that it has a model. Sup-
pose that it does not have any model. This would make I' £ L hold, since
every model of I" would be a model of L (since there are no such models). But
because of the completeness theorem, we would then have I' = L, and so I’
would be inconsistent, a contradiction.
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absorption, 4
absorption rules, 6
addition, 23
algebra of two elements
inductive definition, 25
argument, 67
arity, 65
for function symbols, 65
arity type, 67
associativity, 4
assumption, 36
atom, 7
atomic formula, 50, 71

Boole, George, 3, 4
Boolean algebra, 4
axioms for, 4, 101
definition, 6
in predicate logic, 81
initial, 5
of subsets, 5
ordering in, 7
trivial, 5
with two elements, 5
Boolean ring, 3
bound for, 84

closedness under derivation, 59

commutativity, 4
Compactness theorem, 108
complement, 4
conclusion, 51
congruence, 101
conjunction

empty, 9

in propositional logic, 35-36

nullary, 36
conjunctive normal form, 8
connective, 30, 68
consequence

in predicate logic, 78, 98

in propositional logic, 34, 47

consistency, 48

maximal, see maximal consistency

constant symbols, 65
countermodel

in predicate logic, 78
counting principle, 22
cut

in derivation, 117
maximal, 117

de Morgan’s rules, 4
deduction rules, 37
definition

inductive, 21, 29

recursive, 23
derivability

in predicate logic, 98

in propositional logic, 41, 47

derivation, 41
in predicate logic, 89
normal, 52
derivation rules
in predicate logic, 40, 90
in propositional logic, 40
discharged assumption, 37
disjunction
empty, 9

in propositional logic, 38-39

nullary, 39
disjunctive normal form, 8
distributivity, 4
domain, 73
duality, 4

between A and V, 4

elimination rules, 35
equations

in Boolean algebra, 13-17
equivalence, 19

in Boolean algebra, 19

in predicate logic, 68, 81

in propositional logic, 30, 33, 41

logical, 81
equivalence relation, 77
Euler, Leonhard, 5
existence property, 104, 105

Form

in predicate logic, 68
formulas, 29

in predicate logic, 67-71

in propositional logic, 29-31

Form

in propositional logic, 30
free for, 84-87
free in, 70
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free occurrence of, see free in
free variable, 70
function symbols, 65

nullary, 65

Galois connection, 17, 49
Glivenko’s theorem, 52, 113-115
greatest lower bound, 7

hypothesis, 36

idempotence, 4
identity element, 4
implication

in Boolean algebra, 17-19

in propositional logic, 36-38
inconsistency, 48, 99
induction, 25-26
inductive data types, 21
inductive hypothesis, 25
inductively generated, 22
inequality

in boolean algebras, 7
inference rules, 37
infimum, see greatest lower bound
integral, 70
integration variable, 70
interpretation of formulas

in predicate logic, 73

in propositional logic, 31
intersection

of subsets, 5
introduction rule, 35
inverse element, 4

Klein, Felix, 34

language
of predicate logic, 67
least upper bound, 7

main premise, 51
maximal consistency

in predicate logic, 103

in propositional logic, 59
maximal consistency extension

in predicate logic, 104
maximally consistent extension

in propositional logic, 6061
metavariables, 29
model

in predicate logic, 77

in propositional logic, 34
model existence

in propositional logic, 61
model existence in predicate logic, 107
monoid, 101
multiplication, 24

natural numbers, 21-24
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negation
in predicate logic, 68
in propositional logic, 30, 41
non-standard numbers, 108
normal derivation, 52
normal form, 8-10
conjunctive, 8
disjunctive, 8
normalization
strong, 117
weak, 53, 117
number of operations, 50

object variables, 29
OCaml, 22, 23
occurrence of a variable, see variable,
occurrence of
or
exclusive, 3
inclusive, 4
ordering
in Boolean algebras, 7
origin, 22

parentheses, 30
partial ordering, 7
Peano’s axioms, 100, 108
permutation, 116
Precedence rules, 18
precedence rules
in Boolean algebras, 8

predecessor, 23
predicate, see also relation, 65
premise, 51
propositional (properties of a formula),

68
propositional variables, 29, 67
propositions, 29

quantifier, 68

RAA, 41

recursion, 25-26

recursive definition, 23

reevaluation, 75

relation, 73

relation symbols, 67
nullary, 67

removed assumptions, 37

ring, 3

semantics
for predicate logic, 73-80
for propositional logic, 31-34
side premise, 51
soundness theorem
alternative formulation, 48, 98
for predicate logic, 97, 98
for propositional logic, 45, 48
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structure, 74
subformula property, 54
substitution, 67

of terms in formulas, 69

of terms in terms, 67
substraction, 24
supremum, see least upper bound

tautology, 32
Term, 65
true in interpretations, 34
truth table, 5, 10, 18, 19, 32, 33
truth value

of a formula, 31, 76
truth values

in Boolean algebras, 18
two-elements-algebra, 5

union, 6

vacuously true, 46
valuation

change of, 75

of formulas, see truth value

of terms, 74

of variables, 73
variable

occurrence of, 66
variable restrictions, 89
variables

change of, 100, 101
Venn diagram, 5
Venn, John, 5

well defined, 105
witness, 104

XOR, 3
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